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CITY AND COUNTY OF SAN FRANCISCO JOFFICE OF THE TREASURER 
SUSAN LEAL 
TREASURER 


DANIEL P. DALY 
CHIEF INVESTMENT OFFICER 





February 5, 2001 

The Honorable Willie L. Brown Jr. The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 

1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 

San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 
under management. To highlight the activities of our portfolio during the past seven months, the results 
reflect earnings of pooled and the total funds, some of which have been severely restricted by arbitrage 
regulations. 


Interest Received $ 94,677,902 Earned Interest Yield 
Total Net Earnings $ 99,541,760 Pooled Funds 6.260% 
Average Age of Portfolio 228 Days All Funds 6.339% 


Total cost of the securities on hand on January 31, 2001 was $2,768,684,843 with a market value of 
$2,796,323,756 plus fixed assets accrued earnings of $13,085,460. 


In accordance with Administrative Code Sec. 10.79.2 and provisions of California State Government Code 
Section 53646, we are forwarding herewith computer printouts detailing the City’s investment portfolio as of 
January 31, 2001. These investments are in compliance with California Code and our statement of 
investment policy, and provide sufficient liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of January 2001, earned interest yield and end of 
period portfolio balance and yield. 
2. Recap of amounts invested in each type of investment. 
3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on January 31, 2001. 
4. General journal detailing purchases, sales, and interest activities during the month of 
January 2001. eee 
DOOCUMED 
Very truly yours, oS, 
We f ; 
/ FER I 
Susan-Leal 
Treasurer 


Enc. 
ce: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-AIl Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., C. Vogel 
Transportation Authority — A. Nash 
San Francisco Public Library — 2 copies 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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Cll ey yr eOrU NET Y @ 16th. “SCAUNS FeuR ANG 2 S.0*6 
MR Duar i. (Doane 415-554-4487 
PO Ren sO -O- 9S Teast) Sept 629 PAGE: 1 
1/01/01 THROUGH 1/31/01 RUN: 02/01/01 10:36:36 
ALL FUNDS 
~------- GOV'T SECURITIES -------- ---------- TIME DEPOSITS --------- 
ASSETS LIABILITIES ASSETS LIABILITIES TOTAL 

TOTAL INCOME RECEIVED IN THIS PERIOD: -15,677,474.65—(<‘iwO™!!!!™!CUOOOOOCOC~™ N/A -15,677, 474.65 
TOTAL NET EARNINGS THIS PERIOD: 15) 4 3p487.22 00 -.00 N/A 15,743, 487.22 
AVERAGE DAILY PORTFOLIO BALANCE: 27901, 541,601.54 00 00 N/A 2,901,541, 601.54 
EARNED INCOME YIELD THIS PERIOD: 6.389 000 000 N/A 6.389 
END OF PERIOD PORTFOLIO BALANCE: 2,768, 684,842.47 00 00 N/A 2,768,684,842.47 
CURRENT AMORTIZED BOOK VALUE: 2,771,808, 882.42 00 00 N/A 2,771,808, 882.42 
WEIGHTED AVERAGE YIELD AT END OF PERIOD: 6.203 000 000 N/A 6.203 
WEIGHTED AVERAGE DAYS TO MATURITY: 228.29 00 00 N/A N/A 
WEIGHTED AVERAGE DAYS TO CALL: 228.29 00 00 N/A N/A 


NET PORTFOLIO YIELD, 365-DAY BASIS: 


6.389 
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Cole YC Osu Nery Ory SAN ISS. GIN AE srsy Omg @) 
MR. DANIEL DVAW LEY. 401 Sy= O85) 4 — 7494 Be PAGE: 1 
(SIRPT) INVESTMENT EP ONIVe EB ON #0 RY RUN? (02/01/01) alsgsi7 358 
INVESTMENTS OUTSTANDING AS OF 1/31/01 
MAJOR SORT KEY IS ICC# 


CUPN TRDNG BOOK PAR VALUE 
SUMMARY DESCRIPTION RATE YIELD PRICE SHARES BOOK VALUE 
(Investment Type) 11 TREASURY BILLS 3)923(C) 620328 6192) 977.40 100,000, 000.00 97,410,402.79 
(Investment Type) 12 TREASURY NOTES 34.92% (C) Seo Se JiiZe Ono 974,005,000.00 966,729, 985507 
(Investment Type) 41 FNMA DISCOUNT NOTES 84.30 3(iC) 5m GLO 46.5178. | 95. 62:5 240,275,000.00 229,138), 043 R12 
(Investment Type) 42 FARM CREDIT DISCOUNT NOTES +s L173 (GC) 4.880) 5,133 95.079 5,000,000.00 4,753,966.67 
(Investment Type) 43 FEDERAL HOME LOAN DISC NOTES L253 93) 880i. (6.050) —97 204 352:,929',000.00 343,062,430.99 
(Investment Type) 44 FMC DISCOUNT NOTES 1.81% (C) S239) 5Is495r 9875 1.0'6 51,000,000.00 50,033,899.44 
(Investment Type) 51 BANKERS ACCEPTANCE-DOMESTIC 1.80% (C) 52/20) +5743 ~ 99.603 50,000,000.00 49,801,388.89 
(Investment Type) 81 COMMERCIAL PAPER DISC 12.65%.(C) On OS7r -sOnd/ 7." “98 a oD2 355, 300,000.00 350,154,724.20 
(Investment Type) 91 NEGOTIABLE C.D.'S 24.45% (C) 6.467 6.467 100.000 677,000,000.00 677,000,000.00 


ASSETS FIXED 52929.) 6.139> 98687) -27'805, 5009; 00000 227768; 684.8424 7, 
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INVEST 
NUMBER 


38558 


38601 


38611 


DESCRIPTION 
PURCHASE MATURITY DATE 


UNITED STATES TREAS 


11/30/00 03/01/01 


UNITED STATES TREAS 


10/17/00 03/22/01 


T BILL 


10/11/00 04/05/01 


UNITED STATES TREAS 


11/20/00: 05/31/01 


UNITED STATES TREAS 


SUBTOTAL 


36757 
36761 
37602 
38638 
Soi 
85213 
35214 
3925 
35254 
37786 
37787 
37788 
37789 
37790 
37791 


SZ 


T 


11/20/00 05/31/01 


(Investment Type) 


NOTE (100.2) 
05/15/98 05/15/01 
NOTE (100.2) 
05/15/98 05/15/01 
NOTE (99.21) 
06/01/99 05/31/01 
NOTE (99.22) 


12/14/00 07/31/01 
NOTE (97.8) 
08/15/96 08/15/01 
NOTE (98.27) 
09/03/96 08/31/01 
NOTE (98.27) 
09/03/96 08/31/01 
NOTE (98.27) 
09/03/96 08/31/01 
NOTE (97.11) 
09/03/96 08/31/01 
NOTE (99.26) 
08/31/99 08/31/01 
NOTE (99.30) 
08/31/99 08/31/01 
NOTE (99.235) 
08/31/99 08/31/01 
NOTE (99.21) 
08/31/99 08/31/01 
NOTE (99.30) 
08/31/99 08/31/01 
NOTE (99.21) 
08/31/99 08/31/01 
NOTE (99.30) 
08/31/99 08/31/01 


Ga 
Rev. 
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BILLS 


BILLS 


BILLS 


BILLS 


11 TREASURY 
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INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS 


MAJOR SORT KEY IS ICC# 


CUS LP BANK 
BROK 

912795FV8 19 
40 

SI2ZTISUYA 19 
40 

912795GA3 19 
40 

912795GJ4 alg) 
40 

912795GJ4 19 
40 

BILLS 3.54% 
9128274E9 19 
40 

9128274E9 129 
87 

912827 5H EO) 
40 

9128: 27552 19 
40 

912827B92 9 
40 

912827239 1.9 
89 

S128 27.439 1:9 
74 

912827239 Aye) 
40 

OV282 7289 19 
87 

9V28275P3 19 
40 

OL 2827523 M9 
40 

912327523 i) 
40 

91282753 eg 
40 

GZ 327 S38 19 
89 

SUEZ IZ PS ay) 
89 

9128275P3 A) 
74 


100 
000 
100 
000 
9530 
000 
93 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 


SAN FRANC 
Ae oe yO onde al 

OF 00/31701 
CPN RATE PAR/ SHARES 
YTM TR BOOK 
6.0400 25,000,000.00 
6.1336 24, 618,305.56 
529950 25,000,000.00 
6.1549 24,350,541.67 
6.0590 20,000,000.00 
6.2397 9}, AO I S5:.0'6 
6.0400 9,000,000.00 
6.2428 8,710,000. 00 
6.0400 21,000,000.00 
6.2403 20,,323:,600 00 
6.0317 100,000,000.00 
6; 1927 97,410,402.79 
5.6250 30,000,000.00 
5, 6135 3:0;,00:9;,3'75..00 
5.6250 30,000,000.00 
5... 6135 30,009,375: 00 
5. 2500 8,000,000. 00 
5.4338 71,972), 300'.. 010 
5.5000 50,000,000.00 
DAI 9916 49), 843, 750!. 00 
7. 8150 7,000,000.00 
8.5648 6,806,890. 63 
6.5000 5,000,000.00 
6.7804 4,941,406.25 
6.5000 5,000,000.00 
6.7804 4,941,406.25 
6.5000 5,000,000.00 
6.7804 4,941,406.25 
6.5000 5,000, 000.00 
7. L516 4°, 869 7.2 7'6:..64 
5.5000 5,000,000.00 
5.6130 AV PO8 GO: ASS. 83 
5.5000 10,000,000.00 
5. 94:98 9,990,700.00 
5.5000 10,000, 000.00 
5.6465 D7, QUZ; OD6nZ5 
5.5000 5,000,000.00 
5.6885 4,982,421.88 
5.5000 10,000,000. 00 
5. 54/50 9,991,600.00 
5.5000 5,000,000.00 
5.6885 4,982,421.88 
5 3000 10,000,000.00 
eu) 9,991,600.00 


fos © 0 


4 8 7 


MARKET VALUE 
MARKET PRICE 
24,906,250 .00 
99.62500000000 
24, 835;,.937..50 
99.34375000000 
19,-825,000.00 
99.12500000000 
Bi 856; 62.5.0 
98.40625000000 
20), 66073 22.50 
98 .40625000000 
9:9) :03:9, 70.62.50 
99.08906300000 


30,046,875.00 
100.1562500000 
30,046,875.00 
100.1562500000 
8,005, 000.00 
100.0625000000 
50,140, 625.00 
100.2812500000 
Tp Lag |; 562-250 
101.5937500000 
5, 04157 312,50 
100.9062500000 
5: 0458 T2750 
100.9062500000 
5, 04:5: 32750 
100.9062500000 
57 045773912750 
100.9062500000 
57 OS 7625) 0'0 
100.3125000000 
1£0,, O31 250.00 
100.3125000000 
10, 031-250 00 
100.3125000000 
5i7 OVS; 6251010 
100.3125000000 
U0}, O31, 250/00 
100.3125000000 
Di OHS AO Zon OW 
100.3125000000 
1:0), 0315, 2510200 
100.3125000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
' 264, 250...00 
SUNGARD 
445,461.80 
SUNGARD 
380,119.44 
SUNGARD 
110,260.42 
SUNGARD 

2015 V2. 92 
SUNGARD 


363,604.97 
SUNGARD 
363,604.97 
SUNGARD 
12,6923 
SUNGARD 
TPSVORNES 
SUNGARD 
254,653: 53 
SUNGARD 
138729960 
SUNGARD 
1385259826 
SUNGARD 
13:8 259%s67/ 
SUNGARD 
1387 Zo0Rs6u 
SUNGARD 
11567 9882295 
SUNGARD 
2335-9190 
SUNGARD 
233, 977290 
SUNGARD 
ILE /j988i95 
SUNGARD 
2335) 99290 
SUNGARD 
116, 988.95 
SUNGARD 
233) S430 
SUNGARD 


02/01/01 


PAGE: 1 
eS eS cles 


UNREALIZED GAIN 
UNREALIZED LOSS 


a 23,694.44 
39,934.03 
36,925.00 
36,302.08 


84,539.58 


377, 20000 
37,500.00 
32,500.00 
296,875.00 
304,671.87 
N03; 906225 
NOS; 9016325 
LOS% 906225 
180,135.86 
2 Ol ye Ou 
40,550.00 
DiS) Ow Sha 0S) 
33, Z08ha2 
39,650.00 
33), Z2UBR LZ 


39,650.00 
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(RPTMKT ) 


INVEST 
NUMBER 


DESCRIPTION 


els 


PURCHASE MATURITY DATE 





NOTE (99.21) 
08/31/99 08/31/01 
NOTE (99.21) 
08/31/99 08/31/01 
NOTE (99.30) 
08/31/99" 08/31/01 
NOTE (99.14) 
11/27/00 08/31/01 
NOTE (99.21) 
12/11/00 08/31/01 
NOTE (99.21) 
12/14/00 08/31/01 
NOTE (99.26) 
12/21/00 08/31/01 
NOTE (99.28) 
12/28/00 08/31/01 


UNITED STATES TREAS 


12/01/00 10/31/01 


NOTE (99.23) 
11/30/99 11/30/01 
NOTE (99.23) 


11/30/99 11/30/01 
NOTE 

T2A/ 31/96 V2/3 2/0 
NOTE (98.2) 
OL/3E/974 O1 /B 1/02 
NOTE (98.10) 
01/31/97 01/31/02 
NOTE (99.11) 
OL/SL/97 01731702 
NOTE (99.11) 
OLAS1/ 97) 01/31/02 
NOTE (9:9'.25) 
OL/SU/ OE OL / 31/02 
NOTE (99.16) 
OL/SL/9T OL/3 L702 
NOTE (99.16) 
OL/S1/ 9 O13. /02 
NOTE (99.16) 

OV/ 31/97 OL/3 1/02 
NOTE (99.16) 
01/31/97: 01/31/02 
NOTE (99.18) | 
01/31/00 01/31/02 
NOTE .(99.25) 

OAS /O0F Orsay 02 
NODE, {(919)-.2:5)) 
01/31/00 01/31/02 


NTS 


T 


Y / COUN tT 


DANIEL 


Y 


Ov EF 
DALY 


SAN 
4 


FRANC 
i On Se) 4) 4 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 01/31/01 


MAJOR SORT 
CUS EE BANK FUND 
BROK SAFE 

GIZB27TSE3 19 100 
74 000 

GIUZA8 27 oP 3 19 100 
87 000 

9IZ28275P3 19 9530 
87 000 

OIZ8 27 523 19 100 
40 000 

912827523 ES) 9530 
40 000 

912827 5P3 Au) 9370 
40 000 

92827 5P3 IS, 100 
40 000 

IEZB27TSP3 alg) 100 
40 000 

GL2Z82Z7TSR9 9 100 
40 000 

ILZBZI2CS 19 100 
40 000 

9128272C5 19 100 
87 000 
GLZAB2Z 726i 19 100 
40 000 
9128272G6 19 100 
89 000 

9128272G6 ig dk 
89 000 
9128272G6 i) 100 
74 000 

912827266 1S i 
74 000 
912827266 19 100 
87 000 
912827266 ee) 100 
74 000 
9128272G6 19 100 
89 000 
912827266 19 100 
89 000 

912827266 ALAS) 100 
74 000 

9128275xX6 19 1 
40 000 

9128275X6 19 100 
45 000 

9128275X6 i) 100 
89 000 


CPN RATE 
YTM TR 
5.5000 
5.6885 
5.5000 
5.6885 
5.5000 
5450 
5.5000 
6.2902 
5.5000 
6 JOL59 
5.5000 
6.0216 
5.5000 
Dre KIGZ 
5.5000 
Ove leoal 
5.8750 
60907 
5... 8175.0 
6.0306 
52 87150 
6.0306 
6212510 
6.1864 
6.2500 
6.27 EOL 
6.2500 
6.6536 
6.2500 
6.4092 
6.2500 
6.4092 
6.2500 
6.3051 
6.2500 
6.3702 
6.2500 
6.3720 
6.2500 
6.3609 
6.2500 
6.3702 
6.3750 
6.6164 
6.3750 
6.5061 
6.3750 
6.5061 


KEY IS ICC# 


PAR/ SHARES 
BOOK 
5,000,000.00 
4798.2; 421)..8:8 
5,000,000.00 
4,982, 4215288 
10,000,000. 00 
979915, 76.0,0) 0/0 
45,000,000.00 
Moo ime chal eaeye) 
20,000, 000.00 
210i, 23:6, S07. 25 
50,000, 000.00 
50,614,058.18 
45,000,000.00 
45,672, 98%..80 
25,000, 000.00 
25 44s, 8932.39 
26,000,000.00 
26,080,026.76 
25,000,000.00 
24,927,734. 38 
25,000,000.00 
24,927, 13845..38 
10,000,000.00 
9,976,562 .50 
10,000,000.00 
9, 807,262: 50 
20,000,000.00 
1G 7,661,368). 75 
4,000,000.00 
3 DG, W251. 0.0 
6,000,000.00 
D7 JIS, G80 
5,000, 000.00 
4,,988),,390:..00 
10,000,000.00 
9 9497, 287.0 
10,000,000.00 
9,948,437.50 
10,000,000.00 
9, 953), L25%,010 
10,000,000.00 
OF, DAO), ABS 
8,000,000.00 
TPN AF SH DB 0X0) 
8,000,000.00 
hyp DBO; OZ0)..010 
8,000,000.00 
iy, 980; 625500 


L SCs 


4 8 7 


MARKET VALUE 
MARKET PRICE 

5 OL S77 625, 7 010. 
100.3125000000 
57,09: 62:5. 010 
100.3125000000 
LOFO31 7.2510 010 
100.3125000000 
45,140,625 .00 
100.3125000000 
20,062,500.00 
100. 3125000000 
50, 156,250.00 
100.3125000000 
45,140, 625.00 
100.3125000000 
251, OG: p 12'5:.100 
100.3125000000 
26, 186; 875).00 
100.7187500000 
294 2:10), 93790 
100.8437500000 
297,200), 937 290 
100.8437500000 
LO, LLBy LS01..00 
101.1875000000 
10,143,750.00 
101.4375000000 
207.287, 500). 00 
101.4375000000 
4,057,500.00 
101.4375000000 
6,086,250.00 
101.4375000000 
By, OE, B75. 010 
101.4375000000 
LO), 14/3: 750!..0:0 
101.4375000000 
HO}, W434, 750). 010 
101.4375000000 
10),,14:3;, 75:0'..00 
101.4375000000 
LO), 4377 5'0).-010 
101.4375000000 
81,025, 000500 
101.5625000000 
8,125,000.00 
101.5625000000 
8,125,000.00 
101.5625000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
> 116, 98:8! 95 

SUNGARD 
116, 988). 95 
SUNGARD 
23317 FT 90 
SUNGARD 

1, 052, 900555 
SUNGARD 
467,955. 8:0 
SUNGARD 

1, L69:, 8:8:9)..510 
SUNGARD 
170525, 9:00:96 
SUNGARD 
584,944.75 
SUNGARD 
392,424.03 
SUNGARD 
254206). 73 
SUNGARD 
254,206.78 
SUNGARD 
54,143.65 
SUNGARD 

1p RAO. 52 
SUNGARD 
3,453.04 
SUNGARD 
690.61 
SUNGARD 

1 OS 5:508t 
SUNGARD 
863.26 
SUNGARD 
L262 52 
SUNGARD 

1, 726.52 
SUNGARD 

oj HAG, Oe 
SUNGARD 
L2G 2 
SUNGARD 
1,408.84 
SUNGARD 
1,408.84 
SUNGARD 
1,408.84 
SUNGARD 


02/01/01 


PAGE: 2 
aps yea ett oly 


UNREALIZED GAIN 
UNREALIZED LOSS 


43, 208;92 
33), 203212 
39), 650:..0.0 

404,296.87 
AES oye) oi] one \0) 
339,843.75 
23:3), HBI0'6 
115,234.37 
237, 696.295 
28:3), 2035 1h2 
28:3 ,203% 02 
V4 2 ; W850 
336, 487.50 
626, 1SHI25 

847. 37>. 00) 
126, 562%..50 

8387, D2 5.010 
1947, 93310 
1D), Slee oO 
190), 625)010 
194), SoNs625 
160,625.00 
144,375.00 


144), 375). 010 
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08/15/00 02/15/04 
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¢ i 
R 


(RPTMKT) 
INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY DATE 
38099 T NOTE (99.18) 
01/31/00 01/31/02 
38100 T NOTE (99.25) 
01/31/00 01/31/02 
38101 T NOTE (99.18) 
01/31/00 01/31/02 
35724 T NOTE (99.16) 
04/30/97 04/30/02 
38374 T NOTE (99.16) 
06/30/00 06/30/02 
38375 T NOTE (99.16) 
06/30/00 06/30/02 
38376 T NOTE (99.16) 
06/30/00 06/30/02 
36594 T NOTE (99.16) 
03/31/98 03/31/03 
36595 T NOTE (99.16) 
03/31/98 03/31/03 
36596 T NOTE (99.16) 
03/31/98 03/31/03 
36597 T NOTE (99.16) 
03/31/98 03/31/03 
33942 T NOTE (88.20) 
09/27/94 08/15/03 
37126 T NOTE (99.22) 
11/16/98 11/15/03 
37130 T NOTE (98.25) 
11/16/98 11/15/03 
37138 T NOTE (99.8) 
11/16/98 11/15/03 
37141 T NOTE (99.8) 
11/16/98 11/15/03 
37146 T NOTE (98.30) 
11/16/98 11/15/03 
38616 T NOTE (95.26) 
11/28/00 11/15/03 
37378 T NOTE (99.22) 
02/16/99 02/15/04 
37379 T NOTE 1-99.42) 
02/16/99 02/15/04 
38473 T NOTE (95.27) 
08/15/00 02/15/04 
38474 T NOTE (95.27) 
08/15/00 02/15/04 
A 38476 T NOTE (95.27) 
08/15/00 02/15/04 
A 38477 T NOTE (95.18) 


p 


vy. 


/ 1620;-UEN 
DANTEL 
INVESTMENT 


Yi 


ORE 


DA 
INVENTORY 


SAN 
4 


FRANCISCO 


los =Svolora a4 


WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 01/31/01 


CUSTLP 


9128275X6 
9128275X6 
9128275X6 
912827250 
OU28 2729 7 
OI28 27244 
QI28272Y7 
9128274B5 
9128274B5 
9128274B5 


9128274B5 


9128274U3 
9128274U3 
9128274U3 
912827403 
912827403 
9128274U3 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 


9128275A6 


BANK 
BROK 


FUND CPN RATE 


SAFE 


YTM TR 
6.3:750 
6.16221 
6. 37:50 
sya) OE) 
6.3750 
6.6121 
6.6250 
© 126 
6:2500 
Gn 524.9) 
6.2500 
6.5249 
6.2900 
6.5249 
5.9000 
5.6148 
5. 90100 
5:61:60 
5. 50:00 
5.6148 
5.5000 
5.6043 
5). 5010 
7.. 9200 
4.2500 
4.3250 
4.2500 
4. 2A 
4.2500 
4.4206 
4.2500 
4.4189 
4.2500 
4.4943 
4.2500 
5.8164 
4.7500 
4.8246 
4.7500 
4.8925 
4.7500 
©-0;9085 
4.7500 
SrA OSL) 
4.7500 
6.0905 
4.7500 
6.1845 


MAJOR SORT KEY IS ICC# 


PAR/SHARES 
BOOK 

8,000, 000.00 
7,965,000.00 
8,000, 000.00 
7,981,250.00 
8,000, 000.00 
7,965,000.00 
10,000, 000.00 
9,946, 600.00 
25,000,000.00 
24,873,046.88 
25,000,000.00 
24,873,046.88 
25,000,000.00 
24,873,046.88 
200,000.00 
199,010.00 
8,650,000.00 
8,606, 732.50 
150,000.00 
149,257.50 
1,000, 000.00 
995,500.00 
5,000.00 
4,431.25 

10, 000,000.00 
9,966, 600.00 
10, 000,000.00 
9,879, 687.50 
10,000, 000.00 
9,924,218.75 
10, 000,000.00 
9, 925,000.00 
40, 000,000.00 
39,566, 875.00 
15, 000,000.00 
14,391,, 253.03 
15,000, 000.00 
14, 950,781.25 
15,000,000.00 
14,906, 250.00 
15,000, 000.00 
1 874,12 6.75 
15,000, 000.00 
Id, eWay oule.arS 
15,000, 000.00 
14,374, 218.75 
15,000, 000.00 
14,332) Osis 


4 8 7 


MARKET VALUE 
MARKET PRICE 
8,125,000.00 

101.5625000000 
8,125,000.00 
101.5625000000 
8,125,000.00 
101.5625000000 
10, 228,125.00 
102.2812500000 
25,515, 625.00 
102.0625000000 
25,515, 625.00 
102.0625000000 
25,515, 625.00 
102.0625000000 
203,187.50 
101.5937500000 
8,787,859.38 
101.5937500000 
152,390.63 
101.5937500000 
1,015, 937.50 
101.5937500000 
GALI 9 
102.3437500000 
9,859,375.00 
9859375000000 
9,859, 375.00 
98 .59375000000 
9,859, 375.00 
98.59375000000 
9,859,375.00 
98.59375000000 
39, 437,500.00 
98.59375000000 
14,789,062.50 
98.59375000000 
14,981, 250.00 
99.87500000000 
14, 981,250.00 
99.87500000000 
14,981, 250.00 
99.87500000000 
14, 981,250.00 
99.87500000000 
14,981, 250.00 
99.87500000000 
14, 981,250.00 
99.87500000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
‘ 1,408.84 
SUNGARD 
1,408.84 
SUNGARD 
1,408.84 
SUNGARD 
170,200.28 
SUNGARD 
L3'8,, L215 
SUNGARD 
13:87; 26-55 
SUNGARD 
1387 L210. 5 
SUNGARD 
Seva) 
SUNGARD 
162,068.68 
SUNGARD 
2,810.44 
SUNGARD 
18), P3626 
SUNGARD 
1322.84 
SUNGARD 

OW Side So 
SUNGARD 
916; 55142. 59 
SUNGARD 

Of Diao 
SUNGARD 
D1, SUareS 9 
SUNGARD 
366,298.34 
SUNGARD 
137361588 
SUNGARD 
3297, 144402 
SUNGARD 
329/14 402 
SUNGARD 
S297 14a IO2 
SUNGARD 
329,144.02 
SUNGARD 
329), 14402 
SUNGARD 
32/9 Ma O2 
SUNGARD 


02/01/01 


PAGE: 3 
132 LBs LZ 


UNREALIZED GAIN 
UNREALIZED LOSS 


160,000.00 
1:4:3;,°5750 010 
160,000.00 
281,525.00 
64:27, 5:18. 12 
642), SBR aZ 
642,578.12 

4,177.50 
181,126.88 
3, LS Sites 
20, 4387250 


685.94 


= 107,225,200 
=20 S200 
=64 843.475 
=165),-6201.10/0 


=129;, 37/5100 
42:0), 103i. 2 


307468) 7/5 
75,000.00 
607),,08mt 25 
607 0SieeZS 
607031225 


64/9, 2UB 75 
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(RPTMKT ) 
INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY DATE 
A 37949 T NOTE (99.17) 
11/15/99 05/15/04 
A 38273 T NOTE (99.22) 
05/10/00 05/15/04 
A 38274 T NOTE (99.22) 
05/10/00 05/15/04 
Re S82 7S CI NOLE (99222) 
05/10/00 05/15/04 
A 38276 T NOTE (99.22) 
05/10/00 05/15/04 
SUBTOTAL (Investment Type) 12 TREASURY 
A 38455 FEDERAL NATL MTG ASSN DISC N 
08/04/00 02/01/01 © 
A 38457 FEDERAL NATL MTG ASSN DISC N 
08/04/00 02/01/01 
A 38653 FEDERAL NATL MTG ASSN DISC N 
12/19/00 03/26/01 
A 38559 FEDERAL NATL MTG ASSN DISC N 
10/12/00 03/29/01 
A 38560 FEDERAL NATL MTG ASSN DISC N 
10/11/00 04/05/01 
A 38620 FEDERAL NATL MTG ASSN DISC N 
11/29/00 05/24/01 
A 38562 FEDERAL NATL MTG ASSN DISC N 
10/11/00 06/21/01 
A 38574 FEDERAL NATL MTG ASSN DISC N 
10/18/00 10/05/01 
A 38575 FEDERAL NATL MTG ASSN DISC N 
10/18/00 10/05/01 
A 38685 FEDERAL NATL MTG ASSN DISC N 
OM/26/:012 10/05/01 
A 38642 FEDERAL NATL MTG ASSN DISC N 
2/ ARO OY 102/204. 
A 38643 FEDERAL NATL MTG ASSN DISC N 
12/14/00 11/02/01 
A 38669 FEDERAL NATL MTG ASSN DISC N 
01/08/01 11/16/01 
A 38633 FEDERAL NATL MTG ASSN DISC N 
12./ UE/OOn LE 30/01 
A 38670 FEDERAL NATL MTG ASSN DISC N 
01/08/01 11/30/01 
A 38671 FEDERAL NATL MTG ASSN DISC N 


01/08/01 11/30/01 


Y 


(oC JOU AN 
DAN IE L 


INVESTMENT INVENTORY WITH MARKET 


T 


Y 


DAL 


OnE. 


nN 


INVESTMENTS OUTSTANDING AS OF 01/31/01 
MAJOR SORT KEY IS ICC# 


CUSEIP BANK 
BROK 

9I2Z8275HS ig 
45 

9282755 19 
45 

QI ZAB2Z7 525 19 
87 

SIZ8 275 NS 9 
89 

OZ 827 55) IBS) 
40 

NOTES 350255 
3358 9BHS a 
45 

313589BH5 Als) 
40 

313589DNO0 als) 
40 

313589DR1 alge) 
40 

313589DY6 19 
40 

81.358 9F21 19 
40 

313589HD8 19 
40 

313589MP5 19 
40 

313589MP5 19 
40 

313589MP5 19 
40 

313589NT6 dE) 
40 

313589NT6 aly) 
40 

313589PHO 189 
40 

SUB TB9PXS 19 
45 

SSS 89RXS 19 
40 

SIS SB 9PKS 19 
40 


SAFE 


901 
000 
100 
000 
100 
000 
7622 
000 
9901 
000 
100 
000 
9930 
000 
100 
000 
100 
000 
926 
000 
9530 
000 
930 
000 
902 
000 
9530 
000 
907 
000 
Que 





SAN FRANCISCO 
Ae Ae Sr (Sioa ad, Be 7. 
VALUE 

FUND CPN RATE PAR/ SHARES MARKET VALUE 
YTM TR BOOK MARKET PRICE 
52900 20,000,000.00 20,250,000.00 
5.8824 19;,506,250.00 101.2500000000 
D2 000 10,000,000.00 10,125,000.00 
6.7885 9, 467, 187.50) 101.2500000000 
9.2000 10,000,000.00 10,125,000. 00 
6... 1934 9,465,625.00 101.2500000000 
5.2500 10,000,000.00 10, 125, 000200 
6.7885 9,467,187.50 101.2500000000 
5:2500 20,000,000.00 207,290; 0:0.0)..0:0 
6.7885 18,934,375.00 101.2500000000 
539508 974,005, 000.00 979, 4007, 127.20 
529723 966,729, 985.77  10102.55493:7-0000 
6.4400 10,000,000.00 10,000,000.00 
6: 6555 9,676,211.11 100.0000000000 
6.4400 35,000,000.00 35,000,000.00 
6.6595 33,866,738.89 100.0000000000 
6.1800 5,000,000.00 4, 961, 722.22 
6.2846 4,916,741.67 99.23444444444 
6.3300 13,000,000.00 12,894,844.44 
6): 5239 V2; 6137-69457, “OOre Oiled Tela teil 
6.3300 5,000,000.00 4,954 ,937..50 
©. 93:21 4,845,266.67 99.09875000000 
6.2700 15,000,000.00 14, 762,000.00 
6.4683 14,540,200.00 98.41333333333 
6.2500 20,000,000.00 169} Geller as Sh 
6.9301. LO, 12, S27 318 IBHOSS 55555996 
6.1100 5,000,000.00 4,834,292 67 
6.4982 4, 104, 288.89 _ O68 S8333'33338 
6.1050 20,000, 000.00 VO7337 7-66 167 
6.4926 18), 8016, h33',33 96268583333333 
4.9700 2,500,000. 00 2 PAS] AS 83 
Daud: 2, 413, 025.00 96.°68583333333 
5.7400 27,000,000.00 25: 79957931 250 
6.0517 25,609,485.00 96.28125000000 
5.7400 23,000,000.00 22,144, 687.50 
6.0517 21, 815,487.22 96:28125000000 
4.9200 4,775,000.00 4,588,476.56 
Sy, US OH 4,571,394.00 96.09375000000 
5}. 1Z00 25,000,000.00 237 9167902750 
6.0609 23:7) 5937 8334398 ~ 957906250 00000 
4.9000 8,000,000.00 77 612,900 300 
S275 7,645,022.22 95.90625000000 
4.9000 7,000,000.00 Cy Telesyn ANS) 75-5) 0) 
SyelZUS) 6, 689,394.44 95.90625000000 


000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
~* 226, 243.509 
SUNGARD 
ELS 2M 353 
SUNGARD 

TS, 12155 
SUNGARD 
DUS 7 eA S.5 
SUNGARD 

2216, 243209 
SUNGARD 


3237 183589 
SUNGARD 

1, LS3 code: 
SUNGARD 
37; 7 665:67 
SUNGARD 

25 8:7, 2996 
SUNGARD 
995. 3:45".83 
SUNGARD 
167,200.00 
SUNGARD 
Sa sok alia 
SUNGARD 
SSI Ze u8 
SUNGARD 
3597 D1sOrgOd 
SUNGARD 
2,070.83 
SUNGARD 
210,945.00 
SUNGARD 

17 ORO GSS 
SUNGARD 
15,662.00 
SUNGARD 
206,555.50 
SUNGARD 
26, US SeSS 
SUNGARD 
22,866.67 
SUNGARD 


02/01/01 


PAGE: 4 
PS eehs 2 


UNREALIZED GAIN 
UNREALIZED LOSS 


—_ 743,750.00 
697, 812.50 
659),/3119;. 0.0 
6517, 82550 


17 315,625.00 


N67 U4 Br 2 iO 
=38 7), 38 2o 


.00 
17 24388 


22 Sola 
10), 325/010 
54,600.00 
OF 222222 
43,050.00 
IAS SAG. 617 
2,050.00 
IEF) 0) Teo) 
TAS OOS 9 
1, 4210).5'6 
LO, A Sieiou: 
OSS) 


WUT as 39 
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(RPTMKT) 


A 


A 


A 


INVEST 
NUMBER 


38690 FEDERAL NATL MTG ASSN DIS 


DESCRIPTION 
PURCHASE MATURITY 


01/26/01 12/28/01 


SUBTOTAL (Investment Type) 41 

38688 FEDL FARM CRED BK CONS 
O1/26/01 0/24/02 

SUBTOTAL (Investment Type) 42 

38652 FEDL HOME LOAN BK CONS 
12/19/00 03/14/01 

38657 FEDL HOME LOAN BK CONS 
12/27/00 03/28/01 

38561 FEDL HOME LOAN BK CONS 
10/11/00 04/06/01 

38667 FEDL HOME LOAN BK CONS 
01/08/01 04/06/01 

38583 FEDL HOME LOAN BK CONS 
10/24/00 04/20/01 

38623 FEDL HOME LOAN BK CONS 
11/30/00: -05/09/01 

38613 FEDL HOME LOAN BK CONS 
1/27/00 05711701 

38625 FEDL HOME LOAN BK CONS 
12/04/00 05/23/01 

38626 FEDL HOME LOAN BK CONS 
12/04/00 06/01/01 

38634 FEDL HOME LOAN BK CONS 
12/11 700506702 /01 

38576 FEDL HOME LOAN BK CONS 
10/18/00 06/27/01 

38668 FEDL HOME LOAN BK CONS 
01/08/01 07/06/01 

38676 FEDL HOME LOAN BK CONS 
Once AOS 307/11, 00 

38689 FEDL HOME LOAN BK CONS 
01/26/01 07/18/01 

38686 FEDL HOME LOAN BK CONS 
01/26/01 07/20/01 

38636 FEDL HOME LOAN BK CONS 


L2/U2/ O0505/ 287011: 


SUBTOTAL (Investment Type) 43 


DATE 


ie) 


FNMA 


DESC 


FARM 


DISC 


DISC 


DISC 


DESC 


DESC 


DISC 


DESC 


DISC 


DESE 


DISC 





DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


YC JOLUEN 
DAN I EK.L 
INVESTMEN 


T 


p 


Y 


O 
DA L 


P 
x 


SAN 
4 


INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 01/31/01 


MAJOR SORT KEY IS 


CUSIP BANK 
BROK 

313589RB1 ES 
40 

DISCOUNT NO 8.38% 
S13313SE9 ales) 
40 

CREDIT DISC LTS 
313385DA1 19 
40 

313385D06 19 
40 

313385DZ6 19 
40 

31S 38 5D 26 tu) 
40 

S133 85H Pi nS 
40 

313385FJ0 das 
40 

313385FL5 19 
40 

STS 38514 89) 
40 

313385GH3 kg 
40 

31338 5CH3 9 
89 

313385HK5 19 
40 

313385HU3 19 
40 

S33 8S5H22 59 
40 

313385762 HES 
40 

3133857336 BY) 
40 

313385MG8 19 
40 


FUND CPN RATE 


SAFE 


FEDERAL HOME LOA 12.42% (M) 


YIM TR 


5 1326 


5.11326 


6.3300 
6.5333 
5.3800 
5.4517 
6.2700 
6.4706 
6.2000 
@.3 45d 
6.2600 
6.4518 
6.1800 
6.3658 
6.1500 
6.3440 
6.0300 
6.2089 
6.2000 
6.4813 
5.1000 
5.2329) 
5.. 17:0,0 
5.3033 
5.1200 
5.2492 
5.1200 
5.25 0ii 
5.8200 
6.1063 
es ING 
6.0497 


ICC# 


E RA NVC 2 iS Cr0 
Los-=-5 5 4 = 4 4 87 
PAR/SHARES MARKET VALUE 
BOOK MARKET PRICE 


15,000,000.00 
14,312, 600. 00 
240,275,000.00 
229) 138i, 04355 12 


5,000,000.00 
4,793,966 067 
5,000,000.00 
4, 153,966. 67 


10,000, 000.00 
9,854, 083:. 33 
20,000,000.00 
TOF 692i eGo 
35,000,000.00 
33; 910, 722. 50 
20,000,000.00 
09, 736,977.78 
15,000,000.00 
1.4.,.534,,9:75,..00 
39,92 9',:0.00!. 0.0 
38,828,734.04 
30,000,000.00 
29 10%, 950'..00 
25,000,000.00 
24,270,416. 67 
15,000,000.00 
14),.54is, 812.50 
30,000,000.00 
29,135, 700...00 
9,000,000.00 
8,609,400.00 
45,000, 000.00 
A3\, 898), 851.00 
15,000,000.00 
14,623,020.83 
11,000,000.00 
HO; 729),3:5i) dul 
8,000,000.00 
7,800, 888.89 
25,000,000.00 
DSi OU gC. OM, 
3527, 9297 OOOO 
343,062, 430.99 


14), 3347 3:75. 00 
95.56250000000 
23:45 13997, 1596. 00 
97.47131200000 


AY 160i, 93.750 
95.21875000000 
47760 7,931.50 
95.21875000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


127.217 5:..00 
SUNGARD 


4,066.67 
SUNGARD 





ODEO, Tad .1'8 
D9 OPI TT TAT 13 
197-8405, 2 ed 
99). 20555555556 
34,679,555. 56 
99.08444444444 
19,816,888.89 
99.08444444444 
147:8327,°625.00 
98.88416666667 
3:97, 380,308299 
98 362583333333 
2977 SS 25000 
98.59750000000 
24, 606,875.00 
98.42750000000 
14, 750,000.00 
98 23:3'333333333 
29, 500.7000). 00 
98233333333333 
8787 7.500 200 
97. 9TAZ2222222 
44,046,750.00 
97.88166666667 
14,672 ,000..00 
97..8:1333333333 
1077487943 333 
97.71766666667 
TPELS P2262 69 
S7A690333333338 
DA USS pOsSAnn2 
96.78013888889 
347,222,847.05 
98.38320100000 


H5,,533:.,34 
SUNGARD 
121,800.00 
SUNGARD 
695,420.83 
SUNGARD 
MAG ES 35233 
SUNGARD 
Zot P25 01.010 
SUNGARD 
ASS heZo eZ 
SUNGARD 
375,600.00 
SUNGARD 
253720833 
SUNGARD 
5d ESO 
SUNGARD 
261,300.00 
SUNGARD 
164,300.00 
SUNGARD 
1537:000',0:0 
SUNGARD 
JASE SO 
SUNGARD 

9 SiSiGAGr 
SUNGARD 

6, 826.67 
SUNGARD 
206,125.00 
SUNGARD 


02/01/01 


PAGE: 5 
Sra: Bes ileZ 


UNREALIZED GAIN 
UNREALIZED LOSS 


Hi, 6d. al 
27,194.44 
737422523 

By TT aks: 
36,400.00 
LTB, S45%23) 
95), 100-00 
83;,250.00 
57,500.00 
103,000.00 
43,800.00 
34,875.00 
16, 666.67 
LO; 2OSkoo 

i oul era 


NCO, 298505 


> 2° 1600 .e2' oud" on9"n0 
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DISCOUNT NOT 


(RPTMKT ) 
INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY DATE 
38665 FEDL HOME LN MTG CORP DISC 
ONT OS /OW02/721/ 01 
38666 FEDL HOME LN MTG CORP DISC 
01/08/01 03/09/01 
38677 FEDL HOME LN MTG CORP DISC 
OU/ 17/01 03/0370 
38678 FEDL HOME LN MTG CORP DISC 
On Any 7/01 03/15/01 
38664 FEDL HOME LN MTG CORP DISC 
01/08/01 01/03/02 
38687 FEDL HOME LN MTG CORP DISC 
01/26/01 01/03/02 
SUBTOTAL (Investment Type) 44 FMC 


38684 BK AMER B/A 


19/42 2)/01-70.2'7.1-6,/ 011: 
SUBTOTAL (Investment Type) 
38598 WELLS FARGO CP 
11/16/00 02/01/01 
38654 SALOMON SB C/P 
12/20/00 02/08/01 
38619 SALOMON SB C/P 
11/29/00 02/09/01 
38612 SALOMON C/P 
1/20/00 02/12/01 
38578 LUCENT TECH CP 
10/24/00 02/14/01 
38579 LUCENT TECH CP 
10/24/00 02/14/01 
38599 WELLS FARGO CP 
11/16/00 02/23/01 
38600 WELLS FARGO CP 
11/16/00 02/23/01 
38628 SALOMON SB C/P 
12/06/00 03/02/01 
38682 MERRILL LYNCH C/P 
OD/18/0L 08/23/01 
38663 MERRILL LYNCH C/P 


01/05/01 04/10/01 


51 BANKERS ACCEPTAN 








Yo/#G4ORULN TL ¥ OF SAN Bon Ay Ne Ge dt iS eC2.0, 
DANIEL DALY Aid 35 = 55 54 = aed 8 7 
INVESTMENT INVENTORY WITH MARKET VALUE 
INVESTMENTS OUTSTANDING AS OF 01/31/01 
MAJOR SORT KEY IS ICC# 
CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE 
BROK SAFE YTM TR BOOK MARKET PRICE 
31339 7CDi ae) 100 5.6500 10,000,000.00 Oy Oy) dg, eal! 
40 000 5.6893 9,930; 9a aad, 99. 71D 
3133.95 GVA 19 931 5.5200 10,000,000.00 97 9487, 000-00 
40 000 “5.50713 9,908,000.00 99.48000000000 
S1S397ECZ2 eS 100 5.5800 15,000,000.00 14,9137 333633 
40 000 5.6280 TA, 872, 425500 “99: 42222222222 
313397DB4 19 931 5.5800 2,000,000.00 1, 987, 866..67 
40 O00" 556297 1, 982; 3301.00, 99:.39333333333 
313397RH6 19 902 4.8500 4,000,000.00 37.8207, 000-100 
40 000 5.0972 3,806,000.00 95.50000000000 
313397RH6 19 9530 4.9000 10,000,000.00 9,550,000.00 
40 OOO) —S.1392 9,534,500.00 95.50000000000 
1.79% (M) 5; 3969 51,000,000.00 HO), 19017 Said a 
5), 49959 50,033,899.44 98.41237500000 
19 100 5.7200 50,000,000.00 49,881,250.00 
40 000 5.7428 49,801,388.89 99.76250000000 
DeBeou(Mi) 5. 7200 50,000,000.00 49,881,250.00 
5.7428 49,801,388.89 99.76250000000 
9479FOP12 19 1 6.4900 21,300, 000'.'00 21,300), '1000...00 
4] 000 6.5814 21,004,326.42 100.0000000000 
7954WOP82 19 100 6.4500 30,000,000.00 29;, 967 683'..33 
89 000 6.5083 29, (82, 250)00 9989227777778 
7954WOPQ2 9 100 6.5300 25,000,000.00 24, 969;,222.22 
89 000 6.6164 24,673,500.00 99.87688888889 
7954WOPC3 19 100 6.5200 33,000, 000.00 32, 944, 913'3.33 
89 000 6.6207 32,497, 960.00 M983 07 2222222 
54946JPE6 IBS) 9530 6.4500 36, 600,000.00 3167926, 7219 767 
45 O00 6.5833 35,859,002.50 99.79994444444 
54946JPE6 19 1 6.4500 2,400,000.00 2,395, 19867 
45 000 6.5833 2,351,410.00 99.79994444444 
9479FOPP9 159 928 6.4900 19,700,000.00 197, 63377,304 - 3:6 
41 000 6.6079 19,348,404.25 99.66144444444 
9479FOPP9 dl) 929. 6.4900 6, 300,000.00 6,278, 671.00 
41 O00) =6:.. 6079 6,187,560.75 99.66144444444 
7954W0024 19 100 6.4500 40,000,000.00 39,821,488.89 
89 000 6.5509 39,333), 666. 67  99MSS 372222222 
59018JQ0P2 19 NOOO: 55 57710.0 20,000,000.00 Tse oy 5 EAS TIL 
45 000: S.6257, 19), 80, Soo. 516  IONZ30S 5000006 
59018JRA4 EY) 9530 5.4800 33,000,000.00 32), 662; 153.38 
45 000 5.5604 327, S22, 88.38. G8REIM62Z22e222 


RUN: 


02/01/01 


PAGE: 6 
HSB 2 


CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 


3:7 616 62:67 
SUNGARD 
36,800.00 
SUNGARD 
34, 87500 
SUNGARD 
4,650.00 
SUNGARD 
1279383533 
SUNGARD 
8, 166..'67 
SUNGARD 


UNREALIZED LOSS 


2, 200800 
3,200.00 
6,333.33 

886.67 
1,066.67 


1, 333-38 





79,444.44 
SUNGARD 


299; 67/3: 198 
SUNGARD 
231, 125. 010 
SUNGARD 
290), 222222 
SUNGARD 
436,296.67 
SUNGARD 
655), 750). 00 
SUNGARD 
43,000.00 
SUNGARD 
213,463.36 
SUNGARD 
87, 452.75 
SUNGARD 
408,500.00 
SUNGARD 
43,322.22 
SUNGARD 
135, 630.00 
SUNGARD 


.00 
57 308538 


5,500.00 
9,881.66 
12-027 aly 
788.67 
15, ABio 39 
3, 657550 
29), SAL eee. 
clos 


3,740.00 
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(RPTMKT ) 


A 


A 


A 


INVEST 
NUMBER 


38680 


DESCRIPTION 


PURCHASE MATURITY DATE 


BK AMER C.P. 
01/17/01 04/10/01 


38674 MERRILL LYNCH C/P 


01/09/01 04/11/01 


38681 MERRILL LYNCH C/P 
01/18/01 04/24/01 
SUBTOTAL (Investment Type) 
38564 BK AMER C.D. 
10/13/00 02/02/01 
38546 BK AMER CD 
10/02/00 02/05/01 
38555 BK AMER C.D. 
10/10/00 02/13/01 
38556 BK AMER C.D. 
10/10/00 02/27/01 
38516 BK AMER C.D. 
09/06/00 03/06/01 
38557 BK AMER C.D. 
10/10/00 03/13/01 
38517 BK AMER C.D. 
09/06/00 03/20/01 
38553 BK AMER C.D. 
10/10/00 03/20/01 
38592 BK-AMBR=C2D: 
11/07/00" 03/21/01 
38548 BK AMER C.D. é 
LO/LO/ 00. 03/27/01 
38549 BK AMER C.D. 
10/10/00 03/27/01 
38550 BK AMER C.D. 
10/10/00 03/27/01 
38551 BK AMER C.D. 
10/10/00 03/27/01 
38552 BK AMER C.D. 
10/10/00 03/27/01 
38679 BK AMER C.D. 
OL/LTA0L-03/27/01 
38614 NEGOTIABLE C.D.'S 
11/21/00 04/16/01 
38644 BK AMER C.D. 
12/14/00 05/10/01 
38647 BK AMER C.D. 


12/15/00 05/22/01 


Cee lays /en Om UlON a lan OF SAN FRANCISCO 








MR. DANIEL DALY Age >) = 35) ode = 4 49827 
INVESTMENT INVENTORY WITH MARKET VALUE 
INVESTMENTS OUTSTANDING AS OF 01/31/01 
MAJOR SORT KEY IS ICC# 

CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE 

BROK SAFE YTM TR BOOK MARKET PRICE 

0660PORA3 9 100° 5.5700 33,000,000.00 32,1062; a3. 33 

40 000 5.6425 32; DT Op2l5.83 . 98r 97 622222222 

59018JRB2 1,9 9530 5.4100 20,000,000.00 UO I2) 238233 

45 000 5.4858 19, 723,488).89 , IB2S61lLEe6eseo7 

59018dRQ9 19 9530 5.4300 35,000,000.00 34),96 77,905 5:6 

45 000 5.5098 34,493,200.00 98.76544444444 

81 COMMERCIAL PAPER 12.64% (M) 6.0867 355,300;,000.00 353, 367,043..33 

6.1765 350,154, 724.20. 9945596500000 

06050EUC7 iB) 100 6.6300 43,000,000.00 43,002,481.26 

40 000 6.6300 43,000,000.00 100.0057703784 

O6050ETS4 19 100 6.6500 35,000,000.00 357,005,083. 21 

40 000 6.6500 35,000,000.00 100.0145377461 

O6050ETWS 19 9530 6.6400 50,000,000.00 50),/01:8;,8:4:4.. 93 

40 000 6.6400 50,000,000.00 100.0376898606 

06050ETX3 a) 9530 6.6400 50,000,000.00 50,039,056.40 

40 000 6.6400 50,000,000.00 100.0781128030 

06050ESR7 1:9 100 6.6700 25,000,000.00 25,024,446.68 

40 000 6.6700 25,000,000.00 100.0977867314 

O6050ETY1 1:9 9530 6.5400 50,000,000.00 50,053,620). 48 

40 000 6.5400 50,000,000.00 100.1072409586 

O6050ESS5 1.9 100 6.6700 25,000,000.00 297 0314),.439.595 

40 000 6.6700 257-000, 000200 - 100.19377597863 

O6050ETZ8 a) 100 6.5400 12,000,000.00 12), Odo O'S.0 uel: 

40 000 6.5400 12,000,000.00 100.1254175800 

06050EUU7 19 100 6.6100 50,000,000.00 DOs 0807. S51.29'9 

40 000 6.6100 50)0:0105000..00 100. 241i 11:97:06 

O6050BUA1 1.9 1 6.6400 9, 600,000.00 9; O15; 2U0n8'3 

40 000 6.6400 9,600,000.00 100.1584461046 

O6€050BRUA1 HAS) 9902 6.6400 4, 000%, 000.00 4,006, 337.84 

40 000 6.6400 4,000,000.00 100.1584461046 

06050EUA1 19 9901 6.6400 7,000,000.00 POW; (O91 ..23 

40 000 6.6400 7,000,000.00 100.1584461046 

O06050EUA1 aE) 7622 6.6400 13,000,000.00 1S OZO POS Wao 9 

40 000 6.6400 13,000,000.00 100.1584461046 

06050EUA1 Ale) 100 6.6400 16,400,000.00 W674 257, 985 6 

40 000 6.6400 16,400,000.00 100.1584461046 

O6050EWC5 IU) 100 5.7000 50,000,000.00 SO0LS 7 AS e8r 

40 000 5.7000 50,000,000.00 100.0314916137 

O06050EVC6 19 100 6.6100 35,000, 000.00 Choy MO) isis) 

40 O00 6.6100 35,000,000.00 100.2285010008 

06050EVL6 ws) 100 6.3400 25,000, 000.00 25, 06S, Sols OS 

40 000 6.3400 25,000,000.00 100.2615262063 

O06050EVN2 nS) 100 6.3200 9,000,000.00 9), 025), 8:21.64 

40 000 6.3200 9,000,000.00 100.2869738110 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
76,98:7550 
SUNGARD 
6972) 2418. 
SUNGARD 
137908. 33 
SUNGARD 


8/97, O28 350 
SUNGARD 
7188, 7635.89 
SUNGARD 

1, OS1;333: 293 
SUNGARD 
105173383235 
SUNGARD 
68979275118 
SUNGARD 

1, 03:57 50:0 200 
SUNGARD 
685 7, 520718 
SUNGARD 
248,520.00 
SUNGARD 
WSie) oA teats) 
SUNGARD 
201), 85/600 
SUNGARD 
84,106.67 
SUNGARD 
147,186.67 
SUNGARD 
273), 346367 
SUNGARD 
34:4), 8372233 
SUNGARD 
118 ,7S0% 100 
SUNGARD 
462,700.00 
SUNGARD 

ZAM Di HS) Ole tell 
SUNGARD 
75,840.00 
SUNGARD 


02/01/01 


PAGE: 7 
13's VBE Z 


UNREALIZED GAIN 
UNREALIZED LOSS 


9), 3:50:00 


=383). 34 
TOe23 


=383:.34 


2,481.26 

By OieftsieZau 
16 /.844:.93 
39,056.40 
24,446.68 
53;, 620548 
84 43 9E 95 
157-0 90m: 
HO; Do ois 99 
Lon ZLONeS 

6733704 
We 09de23 
PAO Ars) (5 2)) 
2:57 F385 eAve 
NS Hone a: 
op Sas SS 
Gp; celle» 


257827 164 
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NEGOTIABLE C.D.' 


(RPTMKT ) 
‘INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY 
38648 BK AMER C.D. 
L275: /00805/.22,/01 
38649 BK AMER C.D. 
12/15/00 05/22/01 
38650 BK AMER C.D. 
127 1.5,,00 05722/01 
38651 BK AMER C.'D. 
127 NOVOOROS/22 1/02 
38629 BK AMER C.D. 
12/06/00 06/15/01 
38645 BK AMER C.D. 
12/14/00 06/15/01 
38603 BK AMER C.D. 
11/20/00 07/18/01 
38604 BK AMER C.D. 
11/20/00 07/18/01 
38605 BK AMER C.D. 
11/20/00 07/18/01 
38606 BK AMER C.D. 
11/20/00 07/18/01 
A 38607 BK AMER C.D. 
11/20/00 07/18/01 
A 38608 BK AMER C.D. 
11/20/00 07/18/01 
A 38609 BK AMER C.D. 
11/20/00 07/18/01 
A 38610 BK AMER C.D. 
11/20/00 07/18/01 
A 38661 BK AMER C.D. 
O1703/0L 09711701 
A 38662 BK AMER C.D. 
01/03/01 09/11/01 
SUBTOTAL (Investment Type) 91 





YeieCeOrURNuraey Oar SAN Pan, AAN Ce les 7c oO 
DANIEL DALY del 3 =o) S14 t= 94 14 38 7 
INVESTMENT INVENTORY WITH MARKET VALUE 
INVESTMENTS OUTSTANDING AS OF 01/31/01 
MAJOR SORT KEY IS ICC# 
CUSIP BANK FUND CPN RATE PAR/SHARES MARKET VALUE 
BROK SAFE YTM TR BOOK MARKET PRICE 
O6050EVN2 19 859 6.3200 5,000,000.00 5,014,348. 69 
40 000 6.3200 5,000,000.00 100.2869738110 
O6050EVN2 19 924 6.3200 4,000,000.00 4,011,478 .95 
40 000° .6.3200 4,000,000.00 100.2869738110 
O6050EVN2 19 900 6.3200 9,000,000.00 9, 025;,827 764 
40 000 6.3200 9,000,000.00 100.2869738110 
O6050EVN2 alee) 901 6.3200 8,000,000.00 87022, 957% 90 
40 000 6.3200 8,000,000.00 100.2869738110 
O6050EVHS5 19 100 6.4100 45,000,000.00 457, 1:69).886. 01 
40 000 6.4100 45,000,000.00 100.3775244713 
O6050EVK8 19 100 6.3200 25,000,000.00 25), 086 8:05). 5:7 
40 000 6.3200 25,000,000.00 100.3474622973 
06050EVA0 169 473 6.5700 40,000.00 40,213.09 
40 000 6.5700 40:000..00 100..5327322791 
0 6050EVA0 de) A467 36 «9100 93,000.00 93,495.44 
40 000 6.5700 93;000:..00-, 100553273227 91 
06050EVAO 19 ATID 16. S100 175,000.00 WO ISZ 5.28 
40 000 6.5700 175,000.00 100). 533273'227 94 
06050EVA0 19 892 6.5700 3,000,000.00 3, O25, 980297 
40 000 6.5700 3, 00:0;000:..00° 100.5327322791 
06050EVA0 19 L9OR. 56 25:70.0 2,000,000.00 2,010,654.65 
40 000 6.5700 2, 0007000. 00 100, 5327322792 
06050EVAO 19 S005 =26.55:00 1,000,000.00 1,005,327 232 
40 000 6.5700 10007000007 100.5327 322791 
O6050EVAO0 ales) 803. :6.5700 4,000,000.00 45,021, 30:9..29 
40 000 6.5700 4,000,,000:.00 100).5327322791 
O06050EVA0 dW) 100°--6..5'700 315:692 1000) =00 31h, 8:'60),,833:.51 
40 000 6.5700 317692700000" LOO. 53727322791 
O6050EVU6 19 1 > 25... 88:00 9,795,000.00 9). 833% a 3 Si 
40 000 5.8800 97195700000" 10'0:.,3:93'8 060.7 oak 
O6050EVU6 ie) 100 5.8800 20,205,000.00 20/284, 968°. 52 
40 000 5.8800 20,2057'000).00'- 100.39330607'61 
24.25% (M) 6). 4670). 6:7 7;,,000;7000.007 67-87-2029 91.. 55 
6.4670 677,000;000)..00 


GRAND TOTAL 


100.1776940000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


: AD 33533 
SUNGARD 
337706267 
SUNGARD 
75,840.00 
SUNGARD 

67 , 413433 
SUNGARD 
45.67, 1 L 2.50 
SUNGARD 
215; 099)59'6 
SUNGARD 
532°. 90 
SUNGARD 

by p2Sishepehe) 
SUNGARD 
2733044 
SUNGARD 
397967. 50 
SUNGARD 
26,645.00 
SUNGARD 
137,38 227..50 
SUNGARD 
537290). 00 
SUNGARD 
422 7216.67 
SUNGARD 
467395. 65 
SUNGARD 

95 704.39 
SUNGARD 





HOF S 14927 523 





De 92 9:6 
6:13.95 


2805509000.00 
2768684842.47 


2UIOSZS IOC. 24 
99.67260000000 


397/423 7222.45 





02/01/01 


PAGE: 8 
eS eee 


UNREALTIZED GAIN 
UNREALTIZED LOSS 


14,348.69 
el AriB) a 95 
25,827.64 
22 79 5i15, 90 
169,886.01 
86,865.57 
21:3;..0:9 
495.44 
932.28 

AS ype ye il Led Ty) 
10,654.65 
SA Spi 
21, 309;229 
1 G8F18SSro2 
SOUS uso 


TOG SOKO 
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(SIRPT) 


INVSMT 
NO. 
38621 
38570 
38558 
38601 
38611 


a ad 


SUBTOTAL 


36757 
36761 
37602 
38638 
3aE92 
s52i3 
35214 
352.115 
35254 
37786 
37787 
37788 
37789 
374190 
Sa 9M. 
BT 192 
377.93 
37794 
37795 
38615 
38631 
38646 
38656 
38658 
38627 
37994 
39-995 
35462 
35520 
Soey7al 
35522 
35925 
35524 
39929 
35526 
35927 
35928 
38096 


DP PPP PPP PP YP EPP PP PPP PrP PPP EPP rrr Pr Perr e LP 


DESCRIPTION 

UNITED STATES TREAS BILL 
UNITED STATES TREAS BILL 
T BILL 

UNITED STATES TREAS BILL 
UNITED STATES TREAS BILL 


(Investment Type) 


T NOTE (100.2) 
T NOTE (100.2) 
T- NOTE (99.21) 
T NOTE (99.22) 
T NOTE (9%. '8)) 
T NOTE (98.27) 
T NOTE (98227) 
T NOTE (98.27) 
T NOTE (97.11) 
T NOTE (99.26) 
T NOTE (99.30) 
T NOTE. (99:..23'5) 
T NOTE: (99:. 21) 
T NOTE (99). 310) 
T NOTE «(99 .21') 
T NOTE (99.30) 
T NOTE (99/.21) 
T NOTE (99.21) 
T NOTE (99.30) 
T NOTE (99.14) 
TNOTE, C99" 21s) 
T NOTE: (99.21) 
T NOTE. (99'. 26) 
T- NOTE: (99% 28) 
UNITED STATES TREAS NTS 
TANOPE Wi9'92123)) 
TSNODE.).(9:9% 2.33) 
TESNOTE 

TeNOTE. (98% 2) 
T NOTE (98.10) 
TENORE (91951!) 
LENOREGCI OR A) 
TENOTEICI9SZ5 ) 
T NOTE (99.16) 
TPENOTEN OORT) 03 
T NOTE (99.16) 
T NOTE (99.16) 
T NOTE (99.18) 


11 TREASURY BILLS 





Cyl Se Ye/s CeOLUUN Try OF SAN FRANCI 

MR. DANIEL DALY 40 (559 5:4 5= 

INVESTMENT INVENTORY 

INVESTMENTS OUTSTANDING AS OF 1/31/01 

MAJOR SORT KEY IS ICC# 

FUND MATURITY PURCHASE SAF/ CUPN TRDNG 
CUSIP NO. (TICKER) DATE PURP RATE YIELD 
912795EV8 100 03/01/01 11/30/00 000 6.040 6.134 
9U2ZTISEYZ 100% 03/22/01 10/17/00 C00 - 5.995 6.155 
912795GA3 9530 04/05/01 10/11/00 000 6.055 6.240 
912795GJ4 9902 05/31/01 11/20/00 000 6.040 6.243 
912795GJ4 9901 05/31/01 11/20/00 000 6.040 6.240 
3.92 3°(E) 6.032 6.192 
9128274E9 100. 05/15/01 05/15/98 000° 5.625 5.614 
9128274E9 100 05/15/01, 05/15/98 (000 5.625 5.614 
9128275H1 9530 05/31/01 06/01/99 000 .5.250 5.434 
9128275L2 931. 07/31/01 12/14/00 000 5.500 6.000 
912827B92 100 08/15/01. 08/15/96 O00 7.875 , 8.565 
912827239 100 08/31/01 09/03/96 Q00 6.500 6.780 
SV 28 27239 100 08/31/01 09/03/96 000 6.500 6.780 
912827239 100 08/31/01 09/03/96 000 6.500 6.780 
912827239 100 08/31/01, 09/03/96 -000' 6.500. 7.152 
912827523 1:00) 08/31/08, 08/31/99) O00" 5.500 5.603 
9128275P3 100) 08/31701-08/31/99. 000 5:500 . 5.550 
IU28279P3 100 08/31/01 08731,/99 000 5.500 _ 5.647 
9128275P3 100 -08/31/0%-08/31/99 O00. 5.500 5.688 
G28 27SE3 HOO 'O8/3L/0L 08731799" 000 ~5.S500--S.54'5 
91282735P3 100 08/31/01 08/31/99 000 5.500 5.688 
91 28279P3 100 08/32/01 08/31/99 000 5.500. 5.545 
9128275P3 100 08/31/01 08/31/99 000 S.500°-5..688 
9128275P3 100 08/32/01 08/31/99 O00 5.500 5.688 
9LZE275P3 9530 08/31/01 08731799 000 5.500 5:545 
O28 27 SPS 100 08/31 /01-11/27/00- “000° 5.500 6.290 
9128275P3 9530 08/31/01 £2711/00 000 5.500 6.086 
GUZ82735P3 931 08/31/01 22/14/00 O00 S.500 6.022 
OVZ8 27oP3 LOOP O08 /3SE,0 12721700" 000-8 s2:500% 53796 
9V28275P3 LOO! 08/31/02 22728700 000° S2500: “5.715 
DU28 27 5R9 100 LO/3L/0R 12/01/00 O00 0 S875 ~62.094 
GV28272C5 LOOP 1/30 /0N 21/310 799" 000 Sab75 “6x08 
GUAB2ZTZES HOO TL/SO//0R Iaesi0799 9000 S.87'5 «6.082 
9U28 27 2E1. 100 -12/38L/01 12/31/96 000 6.125 6.186 
912827266 LOO .OL/31/02 O1/31/797 O00 6:250 6.710 
912827266 1 01/31/02 °01/31797 000 6.250 6.654 
9128272G6 100, O2/7381/02 OF731/97 '-000 +6.250 6.409 
912827266 i O1/3%/702 01/31/97 “000 6.250 6.409 
9128272G6 10.0, OL/ 30/02 01/31/97 “000 6.250 6.305 
9128272G6 100) O2/3L/02- 02/31/97 000 - (6.250. “6.370 
912827266 LOO: O1/Sk/02-01/ 31/97 O00.- 16. 250% “6.372 
912827266 OO 0L/31L/02-01/31/97- 000 6.250: 6.361 
912827266 MOO TOL/S1/02 01/3, or (000) + 6.250) 6.3870 
9128275X6 i OL/31/02 0L/7317,00" (000) G.srS WG-66 


Gro 
448 7 


98.473 
97.402 
97.040 
96.778 
96.779 


100.031 
100.031 
99.656 
99.688 
97.241 
98.828 
98.828 
98.828 
97.304 
99.789 
99.907 
99.727 
99.648 
99.916 
99.648 
99.916 
99.648 
99.648 
99.916 
100%, 752 
101.183 
101.228 
101.495 
101.660 
100.308 
99.711 
99.711 
99.766 
98.073 
98.307 
99.328 
99.328 
99.767 
99.492 
99.484 
99.531 
99.492 
99.555 


RUN: 


PAR VALUE 
SHARES 
25,000,000.00 
25,000,000.00 
20,000,000.00 
9,000,000.00 
21,000,000.00 


30,000,000.00 
30,000,000.00 
8,000,000.00 
50,000,000.00 
7,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 
10,000,000.00 
10,000,000.00 
5,000,000.00 
10,000,000.00 
5,000,000.00 
10,000,000.00 
5,000,000.00 
5,000,000.00 
10,000,000.00 
45,000,000.00 
20,000,000.00 
50,000,000.00 
45,000,000.00 
25,000,000.00 
26,000,000.00 
25,000,000.00 
29,,,000;, 000.00 
10,000,000.00 
10,000,000.00 
20,000,000.00 
4,000,000.00 
6, 000,000.00 
5,000,000.00 
10,000,000.00 
10,000, 000.00 
10,000, 000.00 
10,000,000.00 
8,000,000.00 


PAGE: i 
02/01/01" 1331758 
BOOK VALUE 


24), 618), SIO S\.016 
24), 3007, Dae 
19,407,955. Si6 
8,710,000.00 
20, 323,600.00 


30;,,009, 3752.00 
30, 00.9); 375 00 
7, 972,,500:.00 
49,843,750.00 
6,806,890. 63 
4,949. 406.25 
4,941,406.25 
4,941,406.25 
4,865,176.64 
4,989, 453..13 
9,990, 700). 00 
9 DZ; CSCn 25 
4,982,421.88 
9,991,600.00 
4,982,421.88 
9, 991, 600:.00 
4,982,421.88 
4,982,421.88 
9,991,600.00 
45, 337, 98'S. 99 
2.0),-23'6;, SOUaZo 
50,614,058.18 
45,672,581.80 
25,414), 893539 
26,080, 026.76 
2a OORT ey Sa SS 
24, 9297, 7345318 
9, Di6j,.91025.00 
9, 807, 262. 50 
19 (66d, SOS avis 
3, 9737 225200 
5, 959,687.50 
4, 988,350.00 
9, 949), 218 - 7/0 
9), 94:8, 437 90 
Mayas, LZ 5.00) 
DAS eases 
1, 964) 375% 00 
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(SIRPT) 


INVSMT 
NO. 


PPP YP PP YP PY YP PP PPP PrP Kr PPP PrP erPPre rye 


SUBTOTAL 


38455 
38457 
38653 
318559 
38560 
38620 
38562 
38574 
38575 
38685 
38642 
38643 


PrRPrPr rrr rPYP LP 





DESCRIPTION 
NOTE (99.25) 
NOTE «(99'..25) 
NOTE (99.18) 
NOTE (99.25) 
NOTE (99.18) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 

) 
) 
NOTE! *(98).25) 

NOTE (99.8) 

NOTE (99.8) 

NOTE (98.30) 

NOTE (95.26) 

NOTE (99.22) 

NOTE? °(9'9..41 23) 


oe Bee Be a Ml le le le a a le a a 


) 

) 
NOTE (95.18) 
NOTE (99.17) 
NOTE *(99'.22)) 
NOTE. (99.22) 
NOTE (99.22) 
NOTE | (99.22) 


(Investment Type) 


FEDERAL NATL MTG 
FEDERAL NATL MTG 
FEDERAL NATL MTG 
FEDERAL NATL MTG 
FEDERAL NATL MTG 
FEDERAL NATL MTG 
FEDERAL NATL MTG 
FEDERAL NATL MTG 
FEDERAL NATL MTG 
FEDERAL NATL MTG 
FEDERAL NATL MTG 
FEDERAL NATL MTG 


12 TREASURY NOTES 


ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 


DI 
DI 
DI 
DI 
DI 
Dik 
DI 
DI 
DI 
DI 
DI 
DI 








Cl tele CLO UNE x OE SAN FRANCISCO 
MeRwe DANIEL DALY A Obs nes OpeAte 4 da Ore 
INVESTMENT INVENTORY RUN: 
INVESTMENTS OUTSTANDING AS OF 1/31/01 
MAJOR SORT KEY IS ICC# 
FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES 
9128275xX6 100 01/31/02 01/31/00 000 6.375 6.506 99.758 8,000,000.00 
9128275X6 100 02/31/02 01731/00 O00 6.375 6:506 99:.758 8,000,000.00 
9128275xX6 100° 01/39/02"01/31/00 ~“000 6.375 6.612 * 99.563 8,000,000.00 
9128275X6 100. 01/31/02 01/31/00 000 6.375 6.502 99.766 8,000,000.00 
9128275X6 100; O1/731/02 :01/31700 000 6.375 6.612) 99.563 8,000,000.00 
912827250 1 04/30/02 04/30/97 O00 6.625 6.753 99.466 10,000, 000.00 
ON2B272¥7 100°.06/30/02- 06/30/00 000° 6.250 6.525 99.492 25,000,000.00 
9128272Y7 100':06/30/02 06730700 000° 6.250 ‘62525 99.7492 25,000,000.00 
9128272Y7 LOO: 0.6/30702 06/30/7005 “000: -6..250° “6.525 997.492 25,000,000.00 
9128274B5 5005 03/31/03 03/31/98 000 °5.500 5.615 99.505 200,000.00 
9128274B5 100: 03:/731,/03" 03731798 “000 5.500 5.616 ~99:.500 8, 650,000.00 
9128274B5 3052 03/31/03. 03/33798 “O00! 5.500" S615 99.5505 150,000.00 
9128274B5 3051 03/31/03 03731798 O00 5.500 -5.604  99'.550 1,000,000.00 
2535: 08/15/03 09/727 (94) O00! 5.750% 7.520 83.625 5,000.00 
9128274U3 9530 1/15/03 117216798 O00 4.250 4.325 ~99'..666 10,000,000.00 
9128274U3 100 2L/25S/03' 11/16/98. 000 42250 4.522 98.797 10,000,000.00 
9128274U3 100. 11/25/03 11/16/98 000° 4.2250 4.421 99.242 10,000,000.00 
9128274U3 100 Di /15/03 LL/L6/98 “000° -4.250'--4.419 (99.250 10,000,000.00 
912827403 100 11/15/03 11/16/98 000 4.250 4.494 98.917 40,000,000.00 
9128274U3 100: 11/45/03 12/28/00 000 4.250 5.816. 95.942 15,000,000.00 
9128275A6 100 02/15/04 02/16/99: 000 4.750 4.825 99.672 15,000,000.00 
9128275A6 100 02/15/04 02/16799 000 4.750 4.892 99.375 15,000,000.00 
9128275A6 100 02/15/04 08/15/00 O00 4.750 6.092 95.828 15,000,000.00 
9128275A6 LOO 02/15704 08/15/00. 000 —4.750 6.092 95.828 15,000,000.00 
9128275A6 100 02/15/04 08/15/00 000 4.750: 6.092: ~95. 828 15,000,000.00 
9128275A6 100 02/25/04 O8/15/00. O00: 45750 -- 6.184 95.547 15,000, 000.00 
IL 28 2ZTSES LOO 05/15/04 21/15/99 2000 S.250. 5.882 97.581 20,000,000.00 
91 28275E5 100 05/15/04 05/10/00 000 5.250 6.5788 94.672 10,000,000.00 
91282 75FS 100 05/15/04 05/10/00 “O00 S.250 6.793 94.656 10,000,000.00 
ST28 27525 100 05/15/04 05/10/00 000 5.250 6.788 94.672 10,000, 000.00 
91282755 LOO: 05/15/04 05/10/00 000°  SH250° 65788: “S4.:672 20,000,000.00 
347, 92a4(C) Seo SS H2, = 9OR258 S74, OOS, 0000.0 
313589BH5 901 02/01/01 08/04/00 O00 6.440 6.655 96.762 10,000,000.00 
313589BH5 100 02/01/01 08/04/00 000 6.440 6.655 96.762 35,000,000.00 
31358 9DNO 100 03/26/01 12/19/00 000 6.180 6.285 98.335 5,000,000.00 
313589DR1 7622 (03729701 10741700 000 623830 6.524 97.2028 13,000,000.00 
313589DY6 9901 04/05/01 10/11/00 000 6.330 6.532 96.905 5,000,000.00 
313589FZ1 100 05/24/01 11/29/00 O00 6.270 6.468 96.935 15,000,000.00 
313589HD8 9530 06/20/01-10/11/00 ‘000 6.250 6.537 95.608 20,000,000.00 
313589MP5 100 10/05/01 10/18/00 000 6.110 6.498 94.026 5,000,000.00 
313589MP5 100 LO/OS/OL 10/18/00. 000) -G2LOS> 6.493° 294..0)3i 20,000,000.00 
313589MP5 S26) MO/OS/00 OL 7 26/0 O00 4). O70s 5.149.) S6nsz2u 2,500,000.00 
313589NT6 9530 ei O2/00) 12/14/00. 000) S27 4i0==620 52" = 945850 27,000,000.00 
313589NT6 S30 rn 020s b27 4/00" 000: S.740- 26.052 945850 23,000,000.00 


PAGE: 2 
02/017 01") sca. 58 
BOOK VALUE 


7, 980,625.00 
7,980, 625.00 
7,965,000.00 
17 98.1 2000 
7,965,000.00 
9,946, 600.00 
24,873,046.88 
24,873,046. 88 
24,873,046.88 
199,010.00 

8, 606; 732250 
P49 2500 
99'5;,,900!. 00 
4,431.25 
9,966, 600.00 
9), 879, 687.50 
9, 924, ZUG gS 
9, 925, 000.00 
39,566,875.00 
1.4), 390), 258-08 
14,950, 784.25 
14, 906,250.00 
14), 3745/2418" 2 
WA), STA 2S ATS 
ba , S4 2uO aS 
14, 332,031.25 
197-306,:250:00 
9), AGT, BTS 0 
9, 465,625.00 
9, 4167), HBA SO 
18, 9345:375)00 


SO Gy 2 97, SR onda 





9) 4606, 22lele eles 
33), 866, 73889 
4, 9UG,, W463 
12, 613,694 17. 
4,845,266.67 
14,540,200.00 
19, 12d S2F 698 
4,701,288.89 
18, 806, 133'.33 
2, 413, 025,00 
25,609,485.00 
Zl, BS; 408 22 
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(SIRPT) 


INVSMT 
NO. 


PPP PY 


SUBTOTAL 


A 38688 


SUBTOTAL 


38652 
38657 
38561 
38667 
38583 
38623 
38613 
38625 
38626 
38634 
38576 
38668 
38676 
38689 
38686 
38636 


PPP rr rrr rrrrrPYy 


SUBTOTAL 


38665 
38666 
38677 
38678 
38664 
38687 


PPP Pp PP 


SUBTOTAL 


A 38684 


SUBTOTAL 


DESCRIPTION 

FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 


(Investment Type) 


FEDL FARM CRED BK 


(Investment Type) 


FEDL HOME LOAN BK 
FEDL HOME LOAN BK 
FEDL HOME LOAN BK 
FEDL HOME LOAN BK 
FEDL HOME LOAN BK 
FEDL HOME LOAN BK 
FEDL HOME LOAN BK 
FEDL HOME LOAN BK 
FEDL HOME LOAN BK 
FEDL HOME LOAN BK 
FEDL HOME LOAN BK 
FEDL HOME LOAN BK 
FEDL HOME LOAN BK 
FEDL HOME LOAN BK 
FEDL HOME LOAN BK 
FEDL HOME LOAN BK 


(Investment Type) 


41 FNMA DISCOUNT 


CONS. D 3Sh33U3SE9 


CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 


Oe Ore oO OO OO OS WS oe 


FEDL HOME LN MTG CORP DI 
FEDL HOME LN MTG CORP DI 
FEDL HOME LN MTG CORP DI 
FEDL HOME LN MTG CORP DI 
FEDL HOME LN MTG CORP DI 
FEDL HOME LN MTG CORP DI 
(Investment Type) 44 FMC 


BK AMER B/A 


(Investment Type) 








Ge DRY Cr OP UL NETSY OOF SAN POR SASNe Ce eS tG © 

MR DANIEL DALY A oO) = "5 5: A= 4 4 8 
INVESTMENT INVENTORY 
INVESTMENTS OUTSTANDING AS OF 1/31/01 
MAJOR SORT KEY IS ICC# 

FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK 
CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE 
313589PHO 902 11/16/01 01/08/01 000 4.920 5.139 95.736 
313589PX5 9530, 1730/02 12/711/00" 000 5.720 6.061 942.375 
B13 58:9:PXS 907 11/30/01 01/08/01 000 4.900 5.128 95.563 
3ESS8'9PXS S17 1730/01 01708701 “O00 4.900 5.128 95.563 
313589RB1 924 2728/01 01/26/01 000 4.920 , 52146 95.417 
NOTES 8.30% (C) 52.910 6.178 95.615 
9530 01/24/02 01/26/01 000 4.880 5.133 95.079 
42 FARM CREDIT DISCOUNT NO ¥Lsi(C) 4.880 “S.1339 95.079 
313385DA1 100 03/14/01 12/19/00 000 6.180 6.272 98.541 
313385DQ6 100 03/28/01 12/27/00 000 6.090 6.185 98.461 
313385DZ6 100 04/06/01 10/11/00 000 6.330 6.533 96.888 
313385DZ6 924 04/06/01 01/08701 - 000 5.380 5.452. 98.685 
313385EP7 100 04/20/01 10/24/00 000 6.270 6.471 96.900 
313385FJ0 100 05/09/01 11/30/00 000 6.200 6.376 97.244 
3138S'8SFLS 100 05/11/01 11/21/00 000, 6.260 6.452 97.027 
B13385FY7 100 05/23/01 12/04/00 000 6.180 6.366 97.082 
313385GH3 9530 06/01/01 12/04/00 000 6.150 6.344 96.942 
313385GH3 100 06/01/01 12/12/00 O00 6.030 6.209 97.219 
3133'3'SHK5 100 06/27/01 10/18/00 000 6.200 6.481 95.660 
313385HU3 925 07/06/02 O1/08/02 000 S.1h00 7 5,233 - 97.464 
313385HZ2 B92 OTE / OW Olt AOs OOO! Si0n~ 5.3.08. 297 . 4187 
3133853G2 923 07/18/01 01/26/01 O00 5.120 52249 97.540 
31338573I6 9530 OF 20/01 “OL /26 202. “O100'* 52120) “S259. SOyhsden 
313385MG8 9901 9/28/01 B2A/12/00 O00 “S5820F (6.106 295.3702 
43 FEDERAL HOME LOAN DISC 12.39%(C) 5.880 6.050) 29), 20:4 
SHS S97ED I 100 02/21/01 01/08/01 000 5.650 5.689 99.309 
313397 EV 932 03/09/01 O1/708/0L O00, 5.520 5.571 99.080 
33 397EL2 100 03/13/01 01/17/01 O00 5.580 5.628 99.148 
313 3'9'7DB4 93 03/15/01 O1/717/0% ~O00. 52580 52630) 9:9), 10'7 
313397RH6 902 OT/03/02 OL/O8/OL O00 4.85 S097 95.150 
313397 RAG 95310 OL/ 03/02 02/26/01 “O00 *4.900 5.139 95.345 
DISCOUNT NOTES 1 B15 :.(C) S397, S495" =987 06 
HOO. 02/16/02 01722/01 OOO S720 Se743) 399.608 
51 BANKERS ACCEPTANCE-DOME 1.80% (C) D120) Savas; 199.608 


RUN: 


PAR VALUE 
SHARES 
4,775,000.00 
25,000,000.00 
8,000,000.00 
7,000,000.00 
15,000,000.00 


10,000,000.00 
20,000,000.00 
35,000,000.00 
20,000,000.00 
15,000,000.00 
39); 929), 000:.:.00 
30,000,000.00 
25,000,000.00 
15,000,000.00 
30,000,000.00 
9,000,000.00 
45,000,000.00 
15,000,000.00 
11,000,000.00 
8,000,000.00 
25,000,000.00 


10,000,000.00 
10,000,000.00 
15,000,000.00 
2,000,000.00 
4,000,000.00 
10,000,000.00 


PAGE: 3 
02701 /02 Us 7258 
BOOK VALUE 


AF 71 17 3 94500 
23), 998:,833\.38 
Tp OLa7; 02222 
6, 689,394.44 
14, 312,600.00 


9,854, 083'. 33 
V9) 69 2 7 ANG AGT, 
397 GAO, TL 50 
1:95 3) 67S s 
14,534,975.00 
38,828,734.04 
295,207, 950/200 
24,270,416.67 
V4), 944, B25 50 
29: 1357, #0000 

8, 609,400.00 
437,8987;87'5 ..0:0 
14, 623,020.83 
LO, 729; Soldat 

7,800,888.89 
23 82, OC. Ou 


9, 93.0), 9445544 
9,908,000.00 
14,872 ,125;.00 
i, 982; 330)..00 
3,806,000.00 
9,534,500.00 





51,000,000.00 





50,000,000.00 


50,000,000.00 


49, 801, 388.89 
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a ee 


(SIRPT) 


INVSMT 


PrP Pr rrr rrr PEPPY 


NO. 


38598 
38654 
38619 
38612 
38578 
38019 
385919 
38600 
38628 
38682 
38663 
38680 
38674 
38681 


SUBTOTAL 


PEP PP PrP YP YP Pr Yr PPP rrr PrP EP Prr PPP Le 


38564 
38546 
38555 
38556 
38516 
38957 
38517 
38553 
3859/2 
38548 
38549 
38550 
8591 
38992 
38679 
38614 
38644 
38647 
38648 
38649 
38650 
38651 
38629 
38645 
38603 
38604 
38605 
38606 


DESCRIPTION 


WELLS FARGO CP 
SALOMON SB C/P 
SALOMON SB C/P 
SALOMON C/P 

LUCENT TECH CP 
LUCENT TECH CP 
WELLS FARGO CP 
WELLS FARGO CP 
SALOMON 
MERRILL 
MERRILL 


BK 


AMER 


MERRILL 
MERRILL 


SB €/7P 
LYNCH C/P 
LYNCH C/P 
Gres 
LYNCH C/P 
LYNCH C/P 


(Investment Type) 


BK AMER C.D. 
BK AMER C 

BK AMER C.D. 

BK AMER C.D. 

BK AMER C.D. 

BK AMER C.D. 

BK AMER C.D. 

BK AMER C.D. 

BK AMER C.D. 

BK AMER C.D. 

BK AMER C.D. 

BK AMER C.D. 

BK AMER C.D. 

BK AMER C.D. 

BK AMER C.D. 
NEGOTIABLE C.D.'S 
BK AMER C.D. 

BK AMER C.D. 

BK AMER C.D. 

BK AMER C.D. 

BK AMER C.D. 

BK AMER C.D. 

BK AMER C.D. 

BK AMER C.D. 

BK AMER C.D. 

BK AMER C.D. . 
BK AMER C.D. 

BK AMER C.D. 


Co * 


MR. 


9479FOP12 
1954WOP82 
7954WOPO2 
1T954WOPC3 
54946JPE6 
54946JPE6 
9479FOPP9 
9479FOPP9 
7954W0Q024 
59018JQP2 
59018JRA4 
O660PORA3 
59018JRB2 
59018JRQ9 


O06050EUC7 
O6050ETS4 
O6050ETWS 
O6050ETX3 
O06050ESR7 
O6050ETY1 
O6050ESS5 
O6050ETZ8 
06050EUU7 
O6050BRUA1 
O06050BUA1 
O6050ERUA1 
O6050BUA1L 
O6050EUA1 
O6050EWC5 
O6050EVC6 
O6050EVL6 
O6050EVN2 
06050EVN2 
O6050EVN2 
O6050EVN2 
O6050EVN2 
O6050EVH5 
O6050EVK8 
06050EVA0 
06050EVA0 
06050EVA0 
06050EVAO 


81 COMMERCIAL PAPER DISC 


(1G O: UNITY OF SAN FRANCISCO 
DANIEL DALY 4 oO: =) Sao A = 4 8) 
INVESTMENT INVENTORY 
INVESTMENTS OUTSTANDING AS OF 1/31/01 
MAJOR SORT KEY IS ICC# 
FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK 
NO. (TICKER) DATE PURP RATE YIELD PRICE 
1 02/01/01 11/16/00 O00 6.490 6.581 98.612 
100 02/08/01 12/20/00 000 6.450 6.508 99.104 
100 02/09/01 11/29/00 O00 6.530 6.616 98.694 
100 02/12/01 11/20/00 000 6.520 .6.621 98.479 
9530 02/14/01 10/24/00 O00 6.450 6.583 97.975 
1 02/14/01 10/24/00 000 6.450 Gs583 97.975 
928 02/23/01 11/16/00 O00 6.490 6.608 98.215 
929 02/23/01 11/16/00 000 6.490 6.608 98.215 
100 03/02/01 12/06/00 000 6.450 6.551 98.459 
100) -03/23/00 01718: 701-9 (000) (S250 “S626 “997080 
9530 04/10/01 01/05/01 000 5.480 5.560 98.554 
100 04/10/01 01/17/01 000 5.570 5.642 98.716 
9530 04/11/01 01709/02 000 5.410 -5.486 98.617 
9530 04/24/01 01718701 000. 5.430 5.510  98:.552 
12.69% (C) 6.087 6.177 98.952 
100 02/02/01 10/13/00 000 6.630 6.630 100.000 
100 -02:/05/01, 10/0200 000 6.650 6.650 100.000 
9530 02/13/01 10/10/00 O00 6.640 6.640 100.000 
9530 02/27/01 10/10/00 000 6.640 6.640 100.000 
100 03/06/01 09/06/00 000 6.670 6.670 100.000 
9530 03/13/01 10/10/00 000 6.540 6.540 100.000 
100 03/20/01 09/06/00 O00 6.670 6.670 100.000 
100 03/20/01 10/10/00 O00 6.540 6.540 100.000 
100 *038/22 7/01 11707700 000 6.610 (6.610 100.000 
1 03/27/01 10/10/00 O00 6.640 6.640 100.000 
9902 03/27/01 10/10/00 O00 6.640 6.640 100.000 
9901 03/27/01 10/10/00 O00 6.640 6.640 100.000 
7622 03/27/01 10/10/00 000 6.640 6.640 100.000 
100 03/27/01 10/10/00 O00 6.640 6.640 100.000 
LOO OS 727/70 O17 17/01 “O00 S700" S700) 100.000 
100 04/16/01 11/21/00 000 6.610 6.610 100.000 
100 05/10/01 12/14/00 000 6.340 6.340 100.000 
100! 05/22/01-12715/00, 000 6.320 67320 100.000 
859°05/22702 12/15/00 “O00 6.320 “6.320 1002000 
924 05/22701 12/15700 000° 6.320 6.320 100.000 
900-05/22/01 12715/00 " 000° “6.320 6.320 1007000 
901 05/22/01 12715/00 000 6.320 6.320 100.000 
100 06/15/01 12/06/00 000 6.410 6.410 100.000 
100: 0,6/45/01 .12/714/00- 000 6.320 .6.320 100.000 
473 OF. /L8)/ 02 1/207002 000: 62570" 62.570. 1002000 
AGT NON. (18 Olel / 20/00) VOOOl 6571/0" 56.570 VOOR000, 
471 07/18/01 11/20700" 000! 6.570 °6.570) 100: 000 
BOQ Oi/Al8//0N 115/207 00 7000s s6. 5:70) 6. S70 NOOR O00 


RUN: 


PAR VALUE 
SHARES 


21,300,000.00 
30,000,000.00 
25,000,000.00 
33,000,000.00 
36, 600,000.00 
2,400,000.00 
19, 700,000.00 
6, 300,000.00 
40,000,000.00 
20,000,000.00 
33,000,000.00 
3:3;,,0:00,,000. 00 
20,000,000.00 
35,000,000.00 


43,000,000.00 
35,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 
50,000,000.00 
25,000,000.00 
12,000,000.00 
50,000,000.00 
9, 600,000.00 
4,000,000.00 
7,000,000.00 
13,000,000.00 
16, 400,000.00 
50,000,000.00 
35,000,000.00 
25,000,000.00 
9,000,000.00 
5,000,000.00 
4,000,000.00 
9,000,000.00 
8,000,000.00 
45,000,000.00 
25,000,000.00 
40,000.00 

93,, 000). 0.0 
175,000.00 
3,000,000.00 


02/01/01 


PAGE: 4 
LS 38 
BOOK VALUE 


21,004, 3216.42 
29,731,250.00 
24, 67:3); 500.010 
32,4977, 9:60'..00 
35,859),,002). 50 
27901 74 LOROO 
19,348,404.25 
67.187, 560. 7:5 
39,383, 666.67 
£978.01, 955556 
S2RO22 US SiasS 
32 pO O72 ons 
19, 7237, 4881.89 
34,493,200.00 


43,000,000.00 
35,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 
50,000,000.00 
25,000, 000.00 
12,000,000.00 
50,000, 000.00 
9,600,000.00 
4,000,000.00 
7,000,000.00 
13,000,000.00 
16,400,000.00 
50,000, 000.00 
35,000,000.00 
25,000,000.00 
9,000,000.00 
5,000,000.00 
4,000,000.00 
9,000,000.00 
8,000,000.00 
45,000, 008.00 
25,000,000.00 
40,000.00 

935, 0100):00 
175,000.00 
3,000,000.00 
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(SIRPT) 


INVSMT 
NO. 


PPP PY Y 


SUBTOTAL 


DESCRIPTION 
BK AMER C. 
BK AMER C. 
BK AMER C. 
BK AMER C. 
BK AMER C. 
BK AMER C. 


(Investment Type) 


Ce ae 
MR 


GUSEP 
06050EVA0 
O06050EVAO0 
06050EVAO 
O06050EVAO 
O06050EVU6 
O6050EVU6 


YAay/ 1GHO SU Nar 


DANIEL 


FUND MATURITY 


NO. 


91 NEGOTIABLE C.D.'S 





OF SAN FRANCISCO 
DALY Apa po Do di ead By 7, 
INVESTMENT INVENTORY 
INVESTMENTS OUTSTANDING AS OF 1/31/01 
MAJOR SORT KEY IS ICC# 
PURCHASE SAF/ CUPN TRDNG BOOK 
(TICKER) DATE PURP RATE YIELD PRICE 
07/18/02 11/720/00 000 6.570 6.570 100.000 
07/18/01 11/20/00 000 6.570 6.570 100.000 
07/18/01 11/20/00 000 6.570 6.570 100.000 
07/18/01 11/20/00 000 6.570 6.570 100.000 
09/11/01 01/03/01 000 5.880 5.880 100.000 
09/11/01 01/03/01 000 5.880 5.880 100.000 
24.45% (C) 6.467 6.467 100.000 
REPORT TOTALS SSSS5 SS5555 S=55==== 
ASSETS FIXED 5.929 6.139 98.687 


PAGE: 5 
RUN: 02/01/01 13:17:58 
PAR VALUE 
SHARES BOOK VALUE 


2,000,000.00 
1,000,000.00 
4,000,000.00 
317, 692 ;,000'.00 
IF 199) 00000 
20,205, 000.00 


2,000,000.00 
1,000,000.00 
4,000,000.00 
31, 692,000.00 
9,795,000.00 
20,205,000.00 

















* ACTIVE TRANSACTIONS * 
FUNDS: 000100, Q00001, 
INVSMT DESCRIPTION/POOL# 
NO. MEMO 
35520: T NOTE (98:2) 
35521 T NOTE (98.10) 
85522) De NOTE (99211) 
35023 “ NOTE(99:. 11) 
85524 TeNOTE(99 125) 
35525 T NOTE(99.16) 
35526 T NOTE (99.16) 
35527 T NOTE(99:16) 
35528 T NOTE(99.16) 
37143 T NOTE (98.26) 
37144 T NOTE (98.26) 
38096 T NOTE (99.18) 
S809} Tl NOTE. (99.25) 
3809'S Ts INOLE “C9:9t425) 
38099 Te INOTE.2(99:.21.8)) 
38200 TP OINOTE (9.9725) 
38101 LT NOTE (9:9...1:8} 
38437 BK AMER C.D. 
38452 FEDERAL NATL MTG ASSN 
38453 FEDERAL NATL MTG ASSN 
38521 MERRILL LYNCH CP 
38534 BK AMER C.D. 


Ci Wo SCP ORU EN Biy E AN 
MAR: a DANIEL DALY A eo: oe A ee AS! 
DETAIL TRANSACTION REPORT - FIXED INCOME 
O170L/01 TO” (01/31/01 
SETTLEMENT DATE BASIS 
009530, 000923, 000924, 000927, 000931, 000902, 000925, 000907, 000917, 
BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
19 OL, 31/02 10/31/00 SINNER? 6.250 
01/31/01 02/01/01 01/31/01 Crag 1N0) 
19 01/31/02 01/31/01 INTR 6.250 
01/31/01. 02/01/01 01/31/02 6.654 
TY, 01/31/02 01731/0L INTR °6..250 
01/317 01 702/400 400 01/3117 02 6.409 
de) / 9010/35/02 01/31/02 INTR +6...250 
01/32/01 02/01/02 \01/31/01 6.409 
19 01/31/02 01/31/01 -INTR 6.250 
01/31/01 O2Z/01 701. 01/31/01 6.305 
19 O1/ 31/02: 01/31/01 INTR (6.250 
01/31/01 (02/04/02 101731702 6.370 
IES] 01/31/02 (01/31/01 INDTR. +6.250 
O1/31/01. 02701 /01, 02/31/01 6.372 
19 01/31/02 01/31/01 INTR 6.250 
OL/31/ 01, 02701,/04) 01/35/01 6.361 
Eg 01/31/02 01/31/01 INTR 6.250 
02/31/01 02/01/01, 01/31/02 6.370 
ig) 40. 11/715/03-01/08/01 SALE. 4.250 =—10,000,000.00 -9,878,125:00 
01/08/01 01/08/01 A 2525 121 28/52 00 
19 40 11/15/03 01/08/01 SALE 4.250 —10,'000,000.00 -9, 878,906.25 
01/08/01 01/08/01 4.523 Aa 09S). 
19 01/32/02 (01/30/01 2ENTR 6.3175 
01731/01 02/02/01 OL/31701 6.1616 
dle) 01/32/02 04/3170 ENEPR 6.375 
O17 31/01 “OZ L0L- 700, 07 31,702 6.506 
19 OL/ 3/02 OL 7/30/01 “INTR- “6.375 
O1/ 31/02, OZ 7/01/04" 100) /31°/ 01. 6.506 : 
no) O1/431/02 01/31/01 MINTR ©.375 
01/317 01 02/01/01 10734. /04 6.612 
EY 01/31/02 01/31/01 INTR (6.375 
OL/31/01 02/01/01 20/31/01 6.502 
19 0O1731/02 00/31/01 INTR 6.375 
01/31/01 027021701 O15/31./01 6.612 
ae) 40 01/02/01 01/02/01 MAT 6.860 -50,000,000.00 -50,000,000.00 
02/01/01 01/02/01 6.860 
19 40 01/25/01 01/25/01 MAT 6.. 44:0 =15,.000, 000.00 —14,,.53'3;, 100). 00 
02/01/01 01/25/01 6.647 
Lg} 40 01/25/01 01/25/01 MAT 6. 440. =1'5),/000,,,000).100 —-14,'538, 100../00 
02/01/01 01/25/01 6.647 
IES) 45 01/09/01 01/09/01 MAT 6.5110; =20;, 01010; 1000)50.0)- 119, S91, Bs). 67 
02/01/01 01/09/01 6.646 
19 40 01/16/01 01/16/01 MAT 6.640 -25,000,000.00 -25,000,000.00 
02/01/01 01/16/01 6.640 


FRANCISCO 


15 Oo US. 289 


-466, 900.00 
-466, 900.00 
=40'8;, 683.33 


-516,444.44 


PAGE: 1 
RUNs 2027.01 /01 “U3 i251 
000892, 000926 

(INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 

=312,,,500\;00 
S312, 2 00R00 

-625,000.00 
625,000.00 

=LZ9;, 0007/00 
125,000.00 

=187, 500...00 
187, 500:-00 

=L56i,250'00 
156, 250:400 

=31 27,010.01; 010 
312,500.00 

=312;,2500).010 
3127500 ).00 

=37, 2 00;400 
31277-50010 0 

=31i2,500'0.0 
312,500.00 
=63,, 397 79. 25,000.00 
Soy oy Ar aan hs) 
=63 73919 Pay Kehillie aia) 
DUG 922 29 

=255), 00.0:.:0:0 
2594 0/0'0:.:010 

=2:5'9),-0:00).,010 
255,000.00 

=25570'0:0 00 
255), 0002010 

=255;,000:-00 
255,000.00 

=255,, 000.200 
255,000.00 

=259),/000,00 
255,000.00 


Oly, SSeS aes 
15,000, 000.00 
15,000, 000.00 
20,000, 000.00 


25,516,444.44 
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* ACTIVE TRANSACTIONS * 
FUNDS: 000100, 000001, 
INVSMT DESCRIPTION/POOL# 
NO. MEMO 
38554 BK AMER C.D. 
38565 MERRILL C/P 
38572 BK AMER C.D. 
38573 BK AMER C.D. 
38577 COCA COLA CP 
38581 MERRILL LUNCH C/P 
38582 FEDERAL NATL MTG ASSN 
38585 SALOMON SB C/P 
38587 QUINCY CP 
38588 SALOMON CP 
38589 BK AMER CD 
38590 BK AMER CD 
38591/ BK AMER C.D. 
38596 FEDL HOME LN MTG CORP 
38597 FEDL HOME LOAN BK CONS 
38617 MERRILL LUNCH CP 
38632 T NOTE (96.26) 
38635 SALOMON SB C/P 
38638 T NOTE (99.22) 
38659 T NOTE (98.6) 


change fund from 924 to 


38660 T NOTE (98.6) 
change fund 931 to 100 





FRANCIS 
ies ye pe yeeroye tet 
FIXED INCOME 
000902, 


PAR VALUE 
ORIGINAL FACE 


-20,000,000.00 
-30,000,000.00 
=18,,205,,000.:00 
=97 19:9), 000". 0.0 
-45,000,000.00 
-10,000,000.00 
=50i,:0'00;, 000... 00 
-25,000,000.00 
-49,000,000.00 
-30,000,000.00 
-20,000,000.00 
-50,000,000.00 
-50,000,000.00 
=25),0.00;,,00.0...00 
-8,000,000.00 
-50,000,000.00 


-10, 000,000.00 


=25 000,000.00 


15,000,000.00 
-15,000, 000.00 


12,000,000.00 


Cal Tf Yo COU ND Y Oa SAN 
MR. DANIEL DALY 4 
DETAIL TRANSACTION REPORT - 
01/01/01 TO 01/731/01 
SETTLEMENT DATE BASIS 
009530, 000923, 000924, 000927, O00931, 
BANK BROK MATURITY TRADE/ TXN COUPON 
CASH DATE /ENTRY SETTLE TYP YIELD 
IES 40 01/16/01 01/16/01 MAT 6.640 
02/01/01 01/16/01 6.640 
19 45 01/17/01 01/17/01 MAT 6.480 
02/01/01 01/17/01 62594 
19 40 01/03/01 01/03/01 MAT 6.630 
02/01/01 01/03/01 6.630 
19 40 01/03/01 01/03/01 MAT 6.630 
02/01/01 01/03/01 6.630 
19 45 01/30/01 01/30/01 MAT 6.460 
02/01/01 01/30/01 6. 576 
19 45 01/19/01 01/19/01 MAT 6.920 
02/01/01 01/19/01 6.624 
19 40 01/18/01 01/18/01 MAT 6.430 
02/01/01 01/18/01 6.930 
19 89 01/05/01 01/05/01 MAT 6.000 
02/01/01 01/05/01 6. 583 
19 40 01/08/01 01/08/01 MAT 6.580 
02/01/01 01/08/01 6.662 
1S 89 01/12/01 01/12/01 MAT 6.930 
02/01/01 01/12/01 6.615 
19 40 01/31/01 01/31/01 MAT 6.600 
O27 0L/01 01/32/02 6.600 
KS 40 01/16/01 01/16/01 MAT 6.600 
02/01/01 01/16/01 6.600 
19 40 01/31/01 01/31/01 MAT 6.620 
02/01/01 01/31/01 6.620 
19 40 01/02/01 01/02/01 MAT 6.450 
02/01/01 01/02/01 6. Ss 
ale) 40 01/02/01 01/02/01 MAT 6.440 
02/01/01 01/02/01 6.503 
19 45 01/30/01 01/30/01 MAT 6.580 
02/01/01 01/30/01 Os 607 
13 40 11/15/03 01/08/01 SALE 4.250 
01/08/01 01/08/01 5.447 
ES 89 01/04/01 01/04/01 MAT 6.600 
02/01/01 01/04/01 6.629 
IY) OF / 31/09, O17 3157 Ole ENTR 35.5500 
01734 /02-02/01/01 01/31/01 6.000 
iy) 40.7 15/03 01-/03;/01 PURC™ -4.250 
01/04/01 01/03/01 4.934 
40 01/08/01 SALE 4.250 
01/08/01 01/08/01 4.934 
TS AQ) 2/7 lSs/03: 01703701 PURC 4.250 
01/04/01 01/03/01 4.934 


000925, 


ee) 


-20,000,000.00 
-29,481,600.00 
+187 2057000;..00 
= 9), 1:95:,,0 00.0.0 
-44,208, 650.00 
=9), 842,433.33 
49, 23, 972.22 
=24,684,, 027578 
= 4:9), 39:9:, 940.56 
=2,97, 613,64: Gy) 
-20,000,000.00 
-50,000,000.00 
-50,000,000.00 
= 2A NOS eS: O00 
=71, 922, F20)..00 
=4:9), 424725000 
S97 UO, 2236 
289,787.64 
-24,890,000.00 
=i, 026,304.35 
14,814,416.44 
857.088). 56 
-14,814,416.44 
NES}, D18Si5 916 


SOLS} S)q US) 
-148,466.85 


=361- 0110.11 
-518,400.00 
caval od yaronlia- ante) o} 
=140,°705..18 
1/911 7,.350'.00 
Oil 7.010100 
=168 027.78 
Sey eles 6 AC 
-600,059.44 
=39'6,7°35.9:.33 
=330),,0 005.00 
=68 7, 500)..00 
Sad fish llsrpeo WAT ead te) 
= 24 7 8S 010 
=i tng ZOO OO 
+2 /'3),91 50%, 010 
=S27- 802.93 
-110,000.00 


=358),'695). '65 


—Si780s 24 


448 7 
PAGE: 2 
RUN: 02/01/01 132217252 
000907, 000917, 000892, 000926 
BOOK VALUE (INTEREST) (GAIN) /LOSS 
PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 


20,3605 ee 
30,000,000.00 
18,466,514.83 
9935) 05:88 
45,000,000.00 
10,000,000.00 
50,000,000.00 
25,000,000.00 
49,000,000.00 
30,000,000.00 
20, 330,000.00 
50, 687,500.00 
50,7846, 5272.78 
25,000, 000.00 
8,000,000.00 
50,000,000.00 
S17 3) 4S Veo 0 
D7 GUsO O22 S 
25,000,000.00 
i, 375, 0010200 
-14,814,416.44 
Sle OAS S)0) 


14,874, 784.18 


=i, Boi, OSS dS 
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Cyl LT ¥ 3/4C10UGN Ty OF SAN oR AON 2 SC 0 
MR. DANIEL DALY 415-55 4-448 7 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME 
01/01/01 TO° 02/31/01 
SETTLEMENT DATE BASIS 
FUNDS: 000100, 000001, 009530, 000923, 000924, 000927, 000931, 000902, 000925, 000907, 000917, 
INVSMT DESCRIPTION/POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
NO. MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
38660 T NOTE (98.6) 19 AQ? 1/15/03 101,/08701. SALE; 4.250 =12;,.000 ,000300) —11', 851753315 
01/08/01 01/08/01 4.934 148,466.85 
38661 BK AMER C.D. iB) 40 09/11/01 01/03/01 PURC 5.880 O15), 0010 20:0 9,795, 000.00 
01/04/01 01/03/01 5.880 
38662 BK AMER C.D. 1x9 40 09/11/01 01/03/01 PURC 5.880 20,205,000.00 20,205,000.00 
01/04/01 01/03/01 5.880 
38663 MERRILL LYNCH C/P 139 45 04/10/01 01/05/01 PURC 5.480 33:,000,000.00 32,522, 783:..33 
01/05/01 01/05/01 5. 560 S49, 2G 
38664 FEDL HOME LN MTG CORP 19: 40 01/03/02 01/08/01 PURC 4.850 4,000,000.00 3,806,000.00 
01/08/01 01/08/01 Bye OHe ig -194,000.00 
38665 FEDL HOME LN MTG CORP 19 40 02/21/01 01/08/01 PURC 5.650 10,000,000.00 9,930,944.44 
01/08/01 01/08/01 5.689 = 697/05 9% 016 
38666 FEDL HOME LN MTG CORP Ing 40 03/09/01 01/08/01 PURC 5.520 10,000,000.00 97,908,000 0.0 
01/08/01 01/08/01 Sy oul = 9:2, 0010).100 
38667 FEDL HOME LOAN BK CONS 19 40 04/06/01 01/08/01 PURC 5.380 20,000,000.00 19,736,977.78 
01/08/01 01/08/01 5.452 =2:63,,,022.. 2:2 
38668 FEDL HOME LOAN BK CONS 139 40 07/06/01 01/08/01 PURC 5.100 45,000,000.00 43,858,875.00 
01/08/01 01/08/01 52233 = el Aa 25/00 
38669 FEDERAL NATL MTG ASSN 19 40 11/16/01 01/08/01 PURC 4.920 4,775,000.00 4,571,394.00 
01/08/01 01/08/01 Seli39) -203,606.00 
38670 FEDERAL NATL MTG ASSN 19 40 11/30/01 01/08/01 PURC 4.900 8,000,000.00 1,645, 022,..22 
01/08/01 01/08/01 5, 128 = 3194 7 Oia) cis 
38671 FEDERAL NATL MTG ASSN es) 40 11/30/01 01/08/01 PURC 4.900 7,000,000. 00 6, 689,394.44 
01/08/01 01/08/01 Si 128 =31'0)7 605). S16 
38672) BNY «INT (116321:.45) 9 99:°03:/31/01 017038701 -PURC 5.950" 25,000, 000.00 25,0007 000200 
01,/10702 01703/01 So00 
9 01/03/01 SALE 5.550 =25, 000,000.00 —25, 000, 000.00 
O71 0/00" 01703:/02 5: 550 . 
38674 MERRILL LYNCH C/P leo AS 04/11/00" 0109701 sPURG” 52410. 20,000,000. 00" 19777237 488289 
OL/10/01 01709/01 5.486 =2/' 6, ole 
38675 BK AMER C/P 19 4001718701 OL/1270L PURC 6-050 50,000;000.00 49,949, 583.33 
OV/ L270 01712701 6.056 +5 07.46 oy 
40 01/18/01 MAT 6,050 =507;.000, 00000 —49,.9497 583.33 
02/01/01 01/18/01 6.056 
38676 FEDL HOME LOAN BK CONS 189 AQ 07/11/01 OL/17701 PURC S.2170 15,000,000.00 124,623, 020.83 
01/18/01 01/17/01 S203 = Stop oieor led 
38677 FEDL HOME LN MTG CORP 19 AO) 1037 13/7 01.01/17, (02 BURG 52.580" 57000), 000300) 4a 872,125.00 
OL / 181/08: ONG ZO 5.628 SL 2 Oo OO. 
38678 FEDL HOME LN MTG CORP 19 ADM O3:/US A005 01/87/01 BURE = 5.580 2,000,000.00 ly, 98273301.,00 
: OL/US/OL O1;/As L00 5.630 ion Ol OO 
38679 BK AMER C.D. 19 AO 03/27 /01401/457//0l BURG. 257 700) 50,0007 000500" 50,000;,000.00 
01/18/01 01/17/01 SOO 
38680 BK AMER C.P. It) AOR OAV/sO//OS Oe 15}/OlS PURC-=S2 5 71022233;,,0007 00000) 32 ;oi/6, 2015.88 
QUES AOS Oe eer Oi: 5.642 423 7 Oa Ua 











000892, 


RUN: 


(INTEREST) 


AMORT/ (ACCRET) 


=90), 416.67 


02/01/01 


PAGE: 3 
SAL seou 


000926 


(GAIN) /LOSS 
SETTLEMENT 


=4)., 200-300 
LL 78997 B27e35 


= 9781-99; 000100 
-20,205,000.00 
=A O22 OS 0S 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


38681 


38682 


38683 


38684 


38685 


38686 


38687 


38688 


38689 


38690 





FUNDS: 000100, 000001, 
DESCRIPTION/POOL# 
MEMO 
MERRILL LYNCH C/P 
MERRILL LYNCH C/P 
T NOTE (98.12) 


BK AMER B/A 

FEDERAL NATL MTG ASSN 

FEDL HOME LOAN BK CONS 
FEDL HOME LN MTG CORP 

FEDL FARM CRED BK CONS 
FEDL HOME LOAN BK CONS 


FEDERAL NATL MTG ASSN 


(G: 
M 


0095 


BANK 
CASH 


eS 


Tee ST Yer sGe ON UNIT sv Orr Ss ASN FRANCIS 

Rem DANIEL DAS Tie ¥ 4 ab 5) = 57S) 4 

DETAIL TRANSACTION REPORT .- FIXED INCOME 

01/01/01 TO 01/31/01 
SETTLEMENT DATE BASIS 

30, 000923, 000924, 000927, 000931, 000902, 000925 

BROK MATURITY TRADE/ TXN COUPON PAR VALUE 

DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE 

45 04/24/01 01/18/01 PURC 5.430 35,000,000.00 
01/18/01 01/18/01 5.010 

4503/23/01 01 /418:;/02 PURC ~ SsSs7i0" 720:000,000-00 
OL/18/01 01/18/01 5,626 

AQ 11/15/03 -O1/18701:PURC 4.250 15,000,000.00 
01/18/01 01/18/01 4.871 

40 01/19/01 SALE 4.250 -15,000,000.00 
OL/18/01 01/19/7021 4.871 

40 02/16/01 01/22/01 PURC 5.720 50,000,000.00 
O17 22701. 001/22 704 5.743 

40 10/05/01 01/26/01 PURC 4.970 2,500,000.00 
02/01/01 01/26/01 5. 149 

40 07/20/01 01/26/01 PURC 5.120 8,000,000.00 
02/01/01 01/26/01 d= Zou! 

40 01/03/02 01/26/01 PURC 4.900 10,000,000.00 
02/01/01 01/26/01 St 39 

40 01/24/02 01/26/01 PURC 4.880 5,000,000.00 
02/01/01 01/26/01 5.133 

A0-07/18/01 01/26/01 PURC .5.120 11,000, 000.00 
02/01/01 01/26/01 5.249 

40 12/28/01 01/26/01 PURC 4.910 15,000,000.00 
02/01/01 01/26/01 5.146 


G0 
4 48 7 
, 000907, 000917, 
BOOK VALUE 
PREM / (DISC) 


34,493, 200.00 
=50'6, 8.00).10'0 
197 BOE, 95s) 016 
-198,044.44 
14,868,957 .18 
=1317,,042°32 
=14, 866i, 957.18 
£31,042 82 
49: 8017 388.:3:9 
S98 7-61 
2; 4137025200 
-86,975.00 
7,800,888.89 
=O, Ads A 
9),.534,500:..00 
-465,500.00 
41937966. 67 
=2,4:6;7,033)..33 
105.7297 350.14) 
-270, 648.89 
14,312,600.00 
-687,400.00 
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000892, 000926 

(INTEREST) (GAIN) /LOSS 
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* ACTIVE TRANSACTIONS * 


Cle 27 Y- 7G, O1UN TY OF SAN 


M 


ORIGINAL FACE 
VALUE 


R 


FRANCISCO 





PAR 
TYPE/ WEIGHTED 
TXN# YIELD PAR VALUE 
PURC Dee 58.072 157, 00.0% 
( 3.1.) 
SALE 5. Jol =97),/0007; 000: 
( 7) 
INTR 6.368 
( 16) 
MAT 6.587 -690000000. 


00 


00 


00 


DANTIEL DALY AW lis 3) = De oi 4 4s de 7 
DETAIL TRANSACTION REPORT - FIXED INCOME 
OLA0T 01 “LO OL 397 01 
REPORT GRAND TOTALS 
ASSETS 
PREMIUM/ AMORTIZATION/ 
BOOK VALUE (DISCOUNT) (ACCRETION) (INTEREST) 
DIA, O01 7 IS 198s =17 103%, 0162502 
=96, 002,150.38 997, 849.62 ll Zoe OO; 


-1), 0£6,,304.35 =4),544), 945.65 


-684064460.56 -10605881.67 
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“ Susan Leal 


CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 
SUSAN LEAL 
TREASURER 


DANIEL P. DALY 
CHIEF INVESTMENT OFFICER 





March 5, 2001 


The Honorable Willie L. Brown Jr. The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 

1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 

San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


¢ 26 yer 
This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 
under management. To highlight the activities of our portfolio during the past eight months, the results 
reflect earnings of pooled and the total funds, some of which have been severely restricted By arbitrage 
regulations. 


Interest Received $ 111,428,021 Earned Interest Yield 
Total Net Earnings $ 112,668,123 Pooled Funds 6.237% 
Average Age of Portfolio 221 Days All Funds 6.299% 


Total cost of the securities on hand on February 28, 2001 was $2,914,380,681 with a market value of 
$2,931,902,277 plus fixed assets accrued earnings of $16,206,648. 


In accordance with Administrative Code Sec. 10.79.2 and provisions of California State Government Code 
Section 53646, we are forwarding herewith computer printouts detailing the City’s investment portfolio as of 
February 28, 2001. These investments are in compliance with California Code and our statement of 
investment policy, and provide sufficient liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of February 2001, earned interest yield and end of 
period portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on February 28, 2001. 

4. General journal detailing purchases, sales, and interest activities during the ahve of _— 
February 2001. DOC VTS 





Very truly yours, 
Wy, 


Treasurer WUBLIC LIBRA 


Enc. 
cc: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., C. Vogel 
Transportation Authority — A. Nash 
San Francisco Public Library — 2 copies 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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TOTAL INCOME RECEIVED IN THIS PERIOD: 
TOTAL NET EARNINGS THIS PERIOD: 
AVERAGE DAILY PORTFOLIO BALANCE: 
EARNED INCOME YIELD THIS PERIOD: 

END OF PERIOD PORTFOLIO BALANCE: 


CURRENT AMORTIZED BOOK VALUE: 


WEIGHTED AVERAGE YIELD AT END OF PERIOD: 


WEIGHTED AVERAGE DAYS TO MATURITY: 
WEIGHTED AVERAGE DAYS .TO CALL: 


NET PORTFOLIO YIELD, 365-DAY BASIS: 
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Cele e yar CeOmU Ng Is OF SAN PeRwAg Ngee ol Se:C, “0 
MR. DeAMNI ZL Sie. DEAD VA SIR roles role some ie Up ye 5 ane) PAGE: 1 
(SIRPT) INVES TMEN'T ENV BON eT OcR OY RUN: 03/02/01 00:00:29 
INVESTMENTS OUTSTANDING AS OF 2/28/01 
MAJOR SORT KEY IS ICC# 








CUPN TRDNG BOOK PAR VALUE 
SUMMARY DESCRIPTION RATE YIELD PRICE SHARES BOOK VALUE 
(Investment Type) 11 TREASURY BILLS 4.61% (C) 5. 670' 3.824 917.342 138,006,000.00 134,332,088.07 
(Investment Type) 12 TREASURY NOTES 32.74% (C) 5.581 6.001 98.5980 964,005,000.00 954,168,627.00 
(Investment Type) 41 FNMA DISCOUNT NOTES 8.57% (C) S963" Se 8O2- 957.95 260:,275, 000)..00 249,642,028.44 
(Investment Type) 42 FARM CREDIT DISCOUNT NOTES - 16% (C) 43880 , S51:33- 95.079 5,000,000.00 4), 193, 966 467 
(Investment Type) 43 FEDERAL HOME LOAN DISC NOTES 18s SZ23(C) S252 “D7 12+ 97.594 546, 929,000.00 533); 171, 962 4914 
(Investment Type) 44 FMC DISCOUNT NOTES 6.95% (C) AcS9 dA ob Oak: S 97k 3:60 208,000,000.00 A027, 5.09; 209 slg 
(Investment Type) 81 COMMERCIAL PAPER DISC 8 10%; (CG) HoT ES 6516 98. 623 23:9', 30:0: 000 20:0 236,202, 808.90 
(Investment Type) 91 NEGOTIABLE C.D.'S 2:0'.553% (C) 62208 16.278 10:0:.,.000 599,000,000.00 599,000,000.00 


REPORT TOTALS = S555 === Ss= Ssssss= Sssssssssssssssss sssssssssssssss== 
ASSETS FIXED 5.665 5.871 98.435 2,960,709,000.00 2,914,380, 681.19 
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Cera Ye IC JOeiU MNigie ay, OF SAN BRA ING. eas SeGs2© 
MoRe. DANIEL DA exe 475=+-5 54-4487 
INVESTMENT INVENTORY WITH MARKET VALUE 
(RPTMKT ) 
INVESTMENTS OUTSTANDING AS OF 02/28/01 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUS LP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
38621 UNITED STATES TREAS BILLS 912795FV8 RG) 100 6.0400 25,000,000.00 24,992, 187.50 
11/30/00" 03,702,101. 40 000 6.1336 24,618,305.56 99.96875000000 
38570 UNITED STATES TREAS BILLS 9127 95RY2 19 WOO. 9950 25,000,000.00 24 1929 687.50 
10/17/00 03/22/01 40 O00 6.1549 24, 350,541..67 | 99.71875000000 
38558 T BILL 912795GA3 19 9530 6.0550 20,000,000). 00 19,900,000.00 
10/11/00 04/05/01 40 O00 6.2397) 19,407,955.56 99.50000000000 
38601 UNITED STATES TREAS BILLS 912795GJ4 19 9902 6.0400 9,000,000.00 8,890,322 5:0 
1s / 20/00 O5S/3L/01 40 000 6.2428 8,710,000.00 98.78125000000 
38611 UNITED STATES TREAS BILLS 912795GJ4 19 9901 6.0400 21,000,000.00 2044; O62 250 
1/20/00: 05/31/04 40 000 6.2403 20,323,600.00 98.78125000000 
38707 UNITED STATES TREAS BILLS 912795GQ8 als) 9530 418250 20,000,000.00 1:9), 575,000.00 
02/15/01 08/16/01 40 000 4.9456 19, 522,188.89 97.87 500000000 
38709 UNITED STATES TREAS BILLS 912795GQ8 ays) 9906 4.7400 4,000,000.00 3,915,000.00 
02/21/01 08/16/01 40 000 4.8524 3,907,306.67 97.87500000000 
38710 UNITED STATES TREAS BILLS 912795HM6 19 92:8 425550 14,000,000.00 3,538, -8'75:.100 
02/21/01 11/29/01 40 O00 4.7229 13,502,239.72 96.65625000000 
SUBTOTAL (Investment Type) 11 TREASURY BILLS 4.63% (M) 5.6705 13:8,,/0'00,000:00 136, 47:87 125.00 
5.8244 134,332,088.07 98.89719200000 
36757 T NOTE *(003.42,) 9128274E9 Ko LOO %54162.50 30,000,000.00 30,046,875.00 
05/15/98 05/15/01 40 OOO! 25.:613'5 30, 0039; 375 00 10:0).1.56250000'0 
36761 T NOTE (100.2) 9128274E9 AW) HOO! 3.26250 30,000,000.00 30,046, 875.00 
05/15/98 05/7 15/701 87 O00 5.6135 3:0,0'09,,.375.00 100. 15625000010 
38638 T NOTE (99.22) 9128275L2 9 9315 ~~ S:2510/00 50,000,000.00 5:0, 156,250,010 
12/14/00 07/31/01 40 OOO 5.59996 49,843,750.00 100.31:25000000 
35192 2 “NOMEY WC9MT..84) 912827B92 AS) LOO! WBUsoa 7,000,000.00 1, 098,437.50 
08/15/96 08/15/01 40 000 8.5648 6,806,890.63 101.4062500000 
35213° T NOTE. (98.274) 912827239 19 100 6.5000 5,000,000.00 5,040, 625.00 
09/03/96 08/31/01 89 000 6.7804 4,941,406.25 100.8125000000 
35214 T INOTECI8:. 27) 912827239 189 100 6.5000 5,000,000.00 5, 0/4,0:,,6253:0.0 
09/03/96 08/31/01 74 000 6.7804 4,941,406.25 100.8125000000 
35215 T NOLECI8s.27) 92827239 de9 100 6.5000 5,000,000.00 57, 04107 625:0'0 
09/03/96 08/31/01 40 000 6.7804 4,941,406.25 100.8125000000 
35254 2 (NODE. (Silay. 912827239 19 100 6.5000 5,000,000.00 5 040; 1625:7010 
09/03/96 08/31/01 87 OOO 7.17516 4,865; 176.64 1010... 8125000000 
37786 T NOTE (99.26) 9128275P3 19 100 5.5000 5,000,000.00 5; Ol Bre SO 
08/31/99 08/31/01 40 000 5.6130 4,989,453.13 100.3437500000 
37187 TANOLE -699'-310)) 9128275P3 neg) 100 5.5000 10,000,000.00 10),-03:4 737522010 
08/31/99 08/31/01 40 OOO) ws5498 9,990, 700.200 100.3437/500000 
27/:1/8:8 IW 4NOLE «(9:9 22315) 912827523 159 HOO! 5.25000 10,000,000.00 NO 084 73751010 
08/31/99 08/31/01 40 000 5.6465 9, 972/656.25 100:.3437500000 
37789 T NOTE (99.21) ~ 9128275P3 39) HOO %5,910:00 5,000,000.00 5 OMe EB FESO, 
08/31/99 08/31/01 40 OOO 5268/85 4,982,421.88 100.3437500000 
37.7 90 ARINO TERA G995-3)0)) 9128275P3 19 100 5.5000 10,000,000.00 150), 084; SaiSrOl0 
08/31/99 08/31/01 89 000 5.5450 9,991,600.00 100.3437500000 


PAGE: 1 


RUN: 03/02/01 00:01:13 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


381,694.44 
SUNGARD =i itelllyAr O18, 
562,031.25 7), Lavra S18 
SUNGARD 
4747, 308\.33 1, SG ell 
SUNGARD 
152, 552.08 2:1, 160: 42 
SUNGARD 
355; 814.58 64,647.92 
SUNGARD 
Bp D2 iS 25;,333...33 
SUNGARD 
CP Sieh SS: 3,480.00 
SUNGARD 
aie beg alae ae 15,464.17 
SUNGARD 
1. 9827, 3290 LIL, OS GR oS 
= 1 Oak2 450 
494,129.83 37,500.00 
SUNGARD 
A947 U2 9.83 37,500.00 
SUNGARD 
220), 303%8i7 3127 900500 
SUNGARD 
2 rok OG 291,546.87 
SUNGARD 
81813) 99,218 519 
SUNGARD 
SBiSREES OO 28S 
SUNGARD 
8837.15 MeN adlisks 1/15) 
SUNGARD 
883-415 175,448.36 
SUNGARD 
747.28 20 TSA SH, 
SUNGARD 
pA oF 43,675.00 
SUNGARD 
Ey ASIANS SS) 61 Veil) 
SUNGARD 
747.28 34), 16D. 62 
SUNGARD 
IE AS yd) 42,775.00 
SUNGARD 
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(RPTMKT ) 
INVESTMENTS OUTSTANDING AS OF 02/28/01 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/ SHARES 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK 
B7eOt Te NOTE, £0919). 231) G28 27 523 19 100 5.5000 5,000,000.00 
08/31/99 08/31/01 89 000 5.6885 AY, 982, 4:240.23'8 
37792 T NOTH (99.30) SAB 2 oP3 19 100° Si2S0'00 10,000,000.00 
08/31/99 08/31/01 74 000 5.5450 9), 991, 60'0).. 00 
37793, T NOTE (99:.21) 9A 2AB2ATSP3 IES 100 5.5000 5,000,000.00 
08/31/99 08/31/01 74 000 5.6885 4,982,421.88 
37794 NOTE, (99:21) GIZ82ZTSP 3 69 100° 5: 5000 5,000,000.00 
08/31/99 08/31/01 87 000 5.6885 4,982,421.88 
BH795. T NOTE (9:95.30) 92827 5P3 aby) 9530 5.5000 10,000,000.00 
08/31/99 08/31/01 87 O00) — 54.5450 9,991, 60:0:.00 
38615 T NOTE (99.14) GU2A8275SP3 alas) 100 5.5000 45,000,000.00 
/27/00! 08:/315/ 02 40 OOO 6.29102 44.) 73:0, 328.03 
38631 Ti NOPE, (99.21) NAB 2ATSPS 19 95310' 5.5000 20,000,000.00 
12 WOOL 08;/ 31/01 40 G00 6.055 199216; 516 2:.. 9.0 
38646 T NOTE (99.21) 92827 5P3 i 931 5... 50:00 50,000,000.00 
12/14/00 08/31/01 40 000 6.0216 49,816,406.25 
38656 T NOTE (99.26) GI28 27S P3 19 100 5.5000 45,000,000.00 
12/21/00! 08/31/04: 40 000 5.7962 44,906,835.94 
38658 T NOTE -(99.28) ITZ AT SPS 19 100 5.5000 25,000,000.00 
12/28/00 08/31/01 40 O00. S771 24 7,962;,,890\..63 
38627 UNITED STATES TREAS NTS 9128275R9 19 100: 5.8750 26,000,000.00 
12/01/00 10/32/02 40 000 6.0907 26,080,026.76 
37994 TP NOTE (9'9'°.23)) OUAB 27 2CS 19 100 5.8750 25,000,000.00 
PIE / 30/99) 2/30/40: 40 000 6.0306 24,, 927, 2134... 38 
37995 T NO@TE. - (9:92.23) GRAV AIZAECS 19 MOO” Si BESO. 25,000, 000.00 
UE/3O/499) 11/30/02 87 000 6.0306 24,927, 134.38 
35462 T NOTE 9128272E1 le 100 6... E2510 10,000,000.00 
12/31 £96 12/35/01 40 000 6.1864 9), 93.6; -916 2550 
35520. f NOLE (98.2) 912827266 9 100 6.2500 10,000,000.00 
01/31/97 01/31/02 89 000 6.7101 9), 807s. 2162 50 
35521 T NOTE(98.10) 912827266 19 L- 6.2500 20,000,000.00 
OL PSF / S72 OL 735/02 89 000 6.6536 19), 66157, 368s 75 
355.22 1 NOME ( 9'9Ral 18) 912827266 Lg 100 6.2500 4,000,000.00 
OL /Si5297 OL 315/02 74 000 6.4092 37 93) ZS... O10 
35923) T NOTE(995:11) 912827266 alee) 6.2900 6,000,000.00 
OD fS85 97% OL 6315/02 74 000 6.4092 5, Ja) O80 
35524 T NOTE (9925) 912827266 1g) 100 6.2500 5,000,000.00 
OL/B1/97F O17 3/02 87 000 6.3051 A, 98:8), 33310. 010 
35525 T NOTE (99.16) 9128272G6 19 100 6.2500 10,000,000.00 
01/31/97 01/31/02 74 000 6.3702 9},.9:4'9, 218). LO 
35526 T NORE 996) 912827266 LY) 100 6.2500 10,000,000.00 
OR /B1 797) OPS L02 89 OOO: ~ 6.3720 9}, 94:3;,,43. 7). 50 
A 355927 T NOTH(99516) 9128272G6 ale) 100 6.2500 10,000, 000.00 
01/31/97 01/31/02 89 000 6.3609 Daisies) 00) 
By 35928: TP NOME (9Si.6)) 912827266 iS LOO) 6.2500 10,000,000.00 
OW 35/93) OAF/-S5//02 74 000 6.3702 9 949) 2S iS 
A 38096" & NOLE, (O9--88)) 9128275X6 19 19 53) 7/ D0) 8,000,000.00 
01/31/00 01/31/02 40 OOO 6.6164 ep IOAG Sl). OO 


A 2 5 =, 5. & aS A 


4 8 u 


MARKET VALUE 
MARKET PRICE 
5,017,187.50 

100.3437500000 
10,034, 375.00 
100.3437500000 
5,017,187.50 
100.3437500000 
5,017,187.50 
100. 3437500000 
10, 034,375.00 
100. 3437500000 
45,154, 687.50 
100.3437500000 
20,068, 750.00 
100. 3437500000 
50,171,875.00 
100.3437500000 
45,154, 687.50 
100. 3437500000 
25,085, 937.50 
100.3437500000 
26,186,875.00 
100.7187500000 
25,226,562.50 
100.9062500000 
25,226,562.50 
100.9062500000 
10,125,000). 00 
101.2500000000 
10,146,875.00 
101.4687500000 
20,293,750.00 
101.4687500000 
4,058,750.00 
101. 4687500000 
6,088,125.00 
101. 4687500000 
5,073, 437.50 
101. 4687500000 
10,146,875.00 
101. 4687500000 
10,146, 875.00 
101. 4687500000 
10,146,875.00 
101. 4687500000 
10,146,875.00 
101. 4687500000 
8, 127,500.00 
101.5937500000 


RUN: 


CURR ACCR INT 


03/02/01 


PAGE: 2 
OOROM S23 


UNREALIZED GAIN 


PRICE SOURCE UNREALIZED LOSS 


UA deee:8 
SUNGARD 
1,494.57 
SUNGARD 
747.28 
SUNGARD 
T4283 
SUNGARD 

1, 49:4 57 
SUNGARD 
6,725.54 
SUNGARD 
2,989 13 
SUNGARD 
7,472.83 
SUNGARD 

67, 125)..514 
SUNGARD 

Bi, biG AL 
SUNGARD 
S10, 5320 
SUNGARD 
360i BIS O 
SUNGARD 
367);,.187 50 
SUNGARD 
HOM; SeSr 34 
SUNGARD 
50,069.06 
SUNGARD 
HOO}, ESS! 3152 
SUNGARD 
AO, OZ 762 
SUNGARD 
30,041.44 
SUNGARD 
25), OSES 
SUNGARD 
50,069.06 
SUNGARD 
50,069.06 
SUNGARD 
50,069.06 
SUNGARD 
50,069.06 
SUNGARD 
40,856.35 
SUNGARD 























34,765.62 
427, 179:00 
34, 165: 62 
34,165: 62 
42,175.00 
418,359.37 
142,187.50 
3:55), 468.715 
247,851.56 
123,046.87 
237), 656.25 
2985) S28= a2 
298:,8i28: 512 
148,437.50 
33 9) pOl2e 50 
63:2; 381-525 
85,625.00 
12:8), 437.50 
85, 087.50 
1) poe 0) 
198,437.50 
193; 750).00 
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(RPTMKT ) 


INVEST 
NUMBER 


DESCRIPTION 
PURCHASE MATURITY DATE 


7 


at 





NOTE (99.25) 
01/31/00 01/31/02 
NOTE (99.25) 
01/31/00 01/31/02 
NOTE (99.18) 
01/31/00 01/31/02 
NOTE (99.25) 
00/31/00 01/31/02 
NOTE (99.18) 
01/31/00 01/31/02 
NOTE (99.16) 
04/30/97 04/30/02 
NOTE (99.16) 
06/30/00 06/30/02 
NOTE (99.16) 
06/30/00 06/30/02 
NOTE (99.16) 
06/30/00 06/30/02 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (88.20) 
09/27/94 08/15/03 
NOTE (99.22) 
11/16/98 11/15/03 
NOTE (99.8) 
11/16/98 11/15/03 
NOTE (99.8) 
11/16/98 11/15/03 
NOTE (95.26) 
11/28/00 11/15/03 
NOTE (99.22) 
02/16/99 02/15/04 
NOTE (99.12) 
02/16/99 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.18) 
08/15/00 02/15/04 


Wie AG Os UigNe 
DANTEL 


Y 


Our 
DALY 


SAN 
4 


FRANCIS CO 


HS ip ayy ts Sai eet 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 02/28/01 
MAJOR SORT KEY IS ICC# 


CUSTP. BANK 
BROK 

9128275X6 19 
45 

9128275X6 19 
89 

9128275xX6 eo 
89 

9128275X6 19 
87 

9128275xX6 eS 
87 

912827280 be) 
50 

OVZ8 20274) 19 
87 

SA Z8 272 129 
40 

OZ 8212 Y7 19 
89 

9128274B5 19 
89 

9128274B5 19 
89 

9128274B5 BY) 
89 

9128274B5 19 
89 

40 

40 

912827403 189 
50 

9128274U3 19 
89 

9128274U3 19 
40 

9128274U3 19 
40 

9128275A6 19 
74 

9128275A6 19 
74 

9128275A6 iE) 
40 

9128275A6 19 
45 

9128275A6 IES) 
89 

9128275A6 19 
40 


FUND CPN RATE 


SAFE 


YIM TR 


62 9009 
6.31750 
6. Gt 
6.6250 
6.7526 
6.2500 
6.5249 
6.2500 


6.5249 


6.2500 
6.5249 
5.5000 
5.6148 
5.5000 
5.6160 
5.5000 
5.6148 
5.5000 
5.6043 
5... 1500 
te 9200 
4.2500 
A S250 
4.2500 
4.4206 
4.2500 
4.4189 
4.2500 
5.8164 
4.7500 
4.8246 
4.7500 
4.8925 
4.7500 
6. O95 
4.7500 
6.0925 
4.7500 
09US 
4.7500 
6.1845 


PAR/ SHARES 
BOOK 
8,000,000.00 
Hh, 980,625 00 
8,000,000.00 
1, 980,625 10:0 
8,000,000.00 
7,965, 000.00 
8,000,000.00 
H, 9847 250! 2.010 
8,000,000.00 
7,965; 000:..0:0 
10,000,000.00 
9,946, 600.00 
25, 010:0;,0005..0.0 
24,873,046.88 
25,000,000.00 
24 8:13, O46...88 
257,000, 000'.00 
24,873,046.88 
200,000.00 
19:9. O10. O10 

8, 650,000.00 
8, 606, 73:2..50 
150,000.00 
LAO R25 1. 50 
1,000,000.00 
99'5;, 50:0)..0.0. 
5,000.00 

A ABA 25 
10,000,000.00 
9,966, 600.00 
10,000,000.00 
9 924, 2158 < 75 
10,000,000.00 
9,925,000.00 
15,000, 000.00 
A, 391, 2551103 
15,000,000.00 
14,950), Sak 25 
15,000,000.00 
14, 906,250.00 
15,000, 000.00 
4 Sas Zales US 
15,000,000.00 
154 SUAy, 2028). aS 
15,000,000.00 
4, 37a ZAR US 
15,000,000.00 
iM S827, 0Stie25 


4 8 7 


MARKET VALUE 
MARKET PRICE 
87 U2 7 SO0R00 
101.5937500000 
87 127, 20000 
HOD. SIS7500006 
87127, 500.00 
101.5937500000 
8,127, 500.00 
HOLL. 5937500000 
Bip 1Z27 7,000.00 
101.5937500000 
LO pZ3A 737 52.00 
102.3437500000 
2547-099), 062. 50 
102.1562500000 
25779397 062.. 50 
102.1562500000 
25, 5897062550 
102.1562500000 
204,000.00 
102.0000000000 
8,823,000.00 
102.0000000000 
153,000.00 
102.0000000000 
1,020,000.00 
102.0000000000 
or LA2 719 
102.8437500000 
9,912,500.00 
99.12500000000 
97, 912,500.00 
99.12500000000 
97,9127 500.00 
99.12500000000 
14,868; 750.00 
99.12500000000 
IS ZO a6in. 2508.00 
100.3750000000 
£57056 7,250.00 
100.3750000000 
1570567250700 
100.3750000000 
15,056, 250.00 
100.3750000000 
157 0516; 2502200 
100.3750000000 
157, O5:65 2910 e010 
100.3750000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
40,856.35 
SUNGARD 
4017, 85:6:..35 
SUNGARD 
40,856.35 
SUNGARD 
40,856.35 
SUNGARD 
40,856.35 
SUNGARD 
221, 443.30 
SUNGARD 
208, 977. 9.0 
SUNGARD 
25879) 9O 
SUNGARD 
25187 98) 1910 
SUNGARD 
4,593.41 
SUNGARD 
198,664.84 
SUNGARD 
37445205 
SUNGARD 
227 967,503 
SUNGARD 
Hal 2 
SUNGARD 
1247 44.5 a 
SUNGARD 
124,447.51 
SUNGARD 
124, AA ow 
SUNGARD 
EB'Gy G7Alya27 
SUNGARD 

2] 7, 929nk2 5 
SUNGARD 
277 S22 825 
SUNGARD 

21 DDO aLO 
SUNGARD 
217 D992 
SUNGARD 
ZIG OSS Oo 
SUNGARD 
BY S55 25) 
SUNGARD 


03/02/01 


PAGE: 3 
Or OLS Rs 


UNREALIZED GAIN 
UNREALIZED LOSS 


146, 875.00 
146,875.00 
162,500.00 
146,250.00 
162,500.00 
287, 775.500 
666,015.62 
666,015.62 
666,015.62 

4,990.00 
216,261.90 
Sy Lie DO) 
24,500.00 


710.94 


-54,100.00 
=i, BSS 


=12, 500.00 
500,390.62 


105,468.75 
150,000.00 
C82 ,10Sie ws 
682,031.25 
6827,081n25 


724, 285 Vs 
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Gui Dx / .CVOruUrN ey Oo SAN EF RAN € LS € 0 
MR DANTEL DALY AT Ohare) 45 A Ae Oe ei) 
INVESTMENT INVENTORY WITH MARKET VALUE 
(RPTMKT ) 
INVESTMENTS OUTSTANDING AS OF 02/28/01 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CGUSTP. BANK FUND CPN RATE PAR/ SHARES MARKET VALUE 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
A 38708 T NOTE (99.11) 9128275A6 19 100 4.7500 30,000,000.00 307, 112, 5007..00 
02/16/01 02/15/04 40 OOO 4.9941 29,802, 373.96 100. 3750000000 
A 38718 T NOTE (99.26) 9128275A6 19 100 4.7500 18,000,000.00 18,067,500.00 
02/23/01 02/15/04 40 000 4.8236 17,982, 332.53" 100.3750000000 
AL 37949 TINOLEE (995 17") 9IZB27 SES 19 100 5.2500 20,000,000.00 20)7.3:68), 75.0'.0:0 
11/15/99 05/15/04 45 000 5.8824 19;,506,250.00 LOL 38437500000 
A 38273-T NOTE (99:22) G28 2 fons aR) 100 5.2500 10,000,000.00 10,184,375:.00 
05/10/00 05/15/04 45 000 6.7885 9, 464, £87 50 LOL. 8437500000 
KR 38274 T.NOTE (99.22) 9128275F5 19 100 5.2500 10,000,000.00 10,184, 375.00 
05/10/00 05/15/04 87 O00 6.7931 9,465,625.00 101.8437500000 
A 38275 T NOTE (99.22) SI282Z75E5 19 OO ~ 542500 10,000,000.00 10,184,375.00 
05/10/00 05/15/04 89 000 6.7885 9, A467, 87500 10D. 8437500000 
A 38276 T NOTE (99.22) OL Z B21 5S ng 100° 5.2500 20,000,000.00 20,368, 750.00 
05/10/00 05/15/04 40 000 6.7885 1879347 379700 “104 ..84375000.00 
SUBTOTAL (Investment Type) 12 TREASURY NOTES 32.96% (M) 5.5806 964,005,000.00 971,654,204.69 
6.0009 954,168,627.00 100.7934820000 
A 38653 FEDERAL NATL MTG ASSN DISC N 313589DNO0 19 100 6.1800 5,000,000.00 4, 98247 395483 
12/19/00 03/26/01 40 000 6.2846 4,916,741.67 99.64791666667 
A 38698 FEDERAL NATL MTG ASSN DISC N S13589DP5 19 100 5.3300 15,000,000.00 14,945,075.00 
02/05/01 03/27/01 45 000 5.3698 14888, 956:.33 99'963383333333 
A 38559 FEDERAL NATL MTG ASSN DISC N 313589DR1 eS) T62Z2Z 6... 3300 13,000,000.00 12,948,736.67 
10/11/00 03/29/01 40 000 6.5239 12,613,694.17 99.60566666667 
A 38560 FEDERAL NATL MTG ASSN DISC N 31358, 9D%6 19 9901 6.3300 5,000,000.00 47 9157, 394A 
10/11/00 04/05/01 40 OOO: “G.5329 4,845,266.67 .992.507/08 333333 
A 38620 FEDERAL NATL MTG ASSN DISC N 313589FZ21 iE 100 6.2700 15,000,000.00 14,828,850.00 
11/29/00 05/24/01 40 000 6.4683 14,540,200.00 98.85900000000 
A 38714 FEDERAL NATL MTG ASSN DISC N 313589HB2 alps) 100 4.9800 10,000,000.00 ORB 27 22.22 
02/22/01 06/1 970% 40 000 5.0619 9, 8387, 150).00 98252722222222 
A 38562 FEDERAL NATL MTG ASSN DISC N 313589HD8 1g 9530 6.2500 20,000,000.00 19,700,088.89 
10/11/00 06/21/01 40 OOO G.5372 19,121,527.78 98.50044444444 
A 38691 FEDERAL NATL MTG ASSN DISC N 313589HT3 19 9530. 4 9450 15,000,000.00 14), 50 °625:100 
02/05/01 07/05/01 40 000 5.0490 14,690,937.50 98.33750000000 
A 38574 FEDERAL NATL MTG ASSN DISC N 313589MP5 ae) 100 6.1100 5,000,000.00 4,860,116.67 
10/18/00 10/05/01 40 000 6.4982 4, 10.288. 39 SUEZ0233 338333 
A 38575 FEDERAL NATL MTG ASSN DISC N 313589MP5 19 100 6.1050 20,000,000.00 19,440,466.67 
10/18/00 10/05/01 40 000 6.4926 iS, 806,133.38 97520233333833 
A 38685 FEDERAL NATL MTG ASSN DISC N 313589MP5 19 926 4 900 2,500,000.00 2,430,058. 33 
01/26/01 10/05/01 40 OOO: 5.14 Sa 2,413), 025:..00' 97220233338333 
A 38642 FEDERAL NATL MTG ASSN DISC N 313589NT6 1 95S0e- 5.74010 27,000,000.00 26,147, 610.00 
12/14/00 11/02/01 40 OOO. 620s 25,609,485.00 96.84300000000 
A 38643 FEDERAL NATL MTG ASSN DISC N 313589NT6 19 B30" D2 1/400 23,000,000.00 ZO L137 89000 
12/14/00 11/02/01 40 000 6.0517 21,815,487.22 96.84300000000 
A 38669 FEDERAL NATL MTG ASSN DISC N 313589PHO ILS) 902 4.9200 4,775,000.00 AV OS), 6/47. Ay) 
01/08/01 11/16/01 40 OOO Se lsot A ol, S94 00), Voseosssssssss 


RUN: 
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CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 


59, 10.49 
SUNGARD 
33), 0166 . 310 
SUNGARD 
307, 458). 56 
SUNGARD 
15S pU29 223 
SUNGARD 
LOS 72S S28 
SUNGARD 
15375 129°. 28 
SUNGARD 
307, 458 ..56 
SUNGARD 


61,800.00 
SUNGARD 
532300000 
SUNGARD 
322 7302550 
SUNGARD 
123,962.50 
SUNGARD 
240,350.00 
SUNGARD 
9,683.33 
SUNGARD 
489,583.33 
SUNGARD 
49,450.00 
SUNGARD 
13 SSRs 
SUNGARD 

A SASAB SIS 
SUNGARD 

11 784ed2 
SUNGARD 
331,485.00 
SUNGARD 
2.2rsiice lal 
SUNGARD 
33,934.33 
SUNGARD 


UNREALIZED LOSS 


314,062.50 
104,062.50 
862,500.00 
TLE, UBT. 50 
718,750.00 
TAG LOWES SO 


1, 434,375.00 


17, 740,429.59 
=7'8;, SUSzaS 


38542516 
27 81.6160 
12,740.00 
67,125.00 
48,300.00 
4,888.89 
88), 97 7 8 
HOF ZH oO 
45, 113-89 
NPG a0 10H: 
57, ZIBOw! 
206,640.00 
17167, OZ 6 Ga 


10,345.84 
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Cate v/a Cr Onn Nal: oy Or SAN ER AWN © 2S (6.0 
M : DANIEL DALY A ln Sere) Poa eA Oy 
INVESTMENT INVENTORY WITH MARKET VALUE 
(RPTMKT ) 
INVESTMENTS OUTSTANDING AS OF 02/28/01 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUS DP. BANK FUND CPN RATE PAR/ SHARES MARKET VALUE 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
A 38633 FEDERAL NATL MTG ASSN DISC N S13589PX5 1b) 9530! ‘5.1200 25,000,000.00 247 327 81255.0 
12/11/00" 11/30/02 45 000 6.0609 231, 093), 833633 | 96. 53125000000 
A 38670 FEDERAL NATL MTG ASSN DISC N 31358 92PX5S 19 907 4.9000 8,000,000.00 hy 227500 500 
01/08/01 11/30/01 40 O00! S.1275 71,649;,.022°.22" 965531 250.00000 
A 38671 FEDERAL NATL MTG ASSN DISC N 313589PX5 19 917 4.9000 7,000,000.00 G7 107 pL87 50 
01/08/01 11/30/01 40 O00 oS. 1275 6,689,394.44 96.53125000000 
A 38690 FEDERAL NATL MTG ASSN DISC N 313589RB1 19 924 4.9100 15 ,-0:0'0;,10:0'0,., 0.0 14,428,125.00 
OM/ 26/04, 12728/ 01 40 000 5.1458 14,312,600.00 96.18750000000 
A 38719 FEDERAL NATL MTG ASSN DISC N 313589RB1 ples, 100 4.6000 25,000,000.00 24,046,875.00 
02727,/01 12728702 40 O00 4.7859 24,028,888.89 96.18750000000 
SUBTOTAL (Investment Type) 41 FNMA DISCOUNT NO 8.61% (M) 5.0632 (260,275,000 300 . 2535 83:91 635.62 
5.8024 249,642,028.44 97.52729400000 
A 38688 FEDL FARM CRED BK CONS DISC 313313SE9 19 9530 4.8800 5,000,000.00 47 1934 150200 
01/26/01 01/24/02 40 O00 5.0326 4,753,966.67 95.87500000000 
SUBTOTAL (Investment Type) 42 FARM CREDIT DISC . 16% (M) 4.8800 5,000,000.00 4, 193% 7190:.00 
DS Ze 4, 193, 966I67 (952-857 S00 000000 
A 38652 FEDL HOME LOAN BK CONS DISC 313385DA1 IS 100 6.1800 10,000,000.00 OF 8 T2138 
2/19/00; -03 74 OX 40 O00) 6 25KS 9, 8o4 A083.133 DOLBII2ZT PITTS 
A 38657 FEDL HOME LOAN BK CONS DISC 313385D06 19 100 6.0900 20,000,000.00 19,924,100.00 
12/27/00 03/28/01 40 000 6.1852 19,692, 116.67 99..62050000000 
A 38561 FEDL HOME LOAN BK CONS DISC 313385DZ6 1:9 HOO 6.331010 35,000,000.00 34,822,900.00 
10/11/00 04/06/01 40 OOO %6.45833 33,,910,712.50 99. 49400000000 
A 38667 FEDL HOME LOAN BK CONS DISC 313385DZ6 19 924 5.3800 20,000,000.00 19,898,800.00 
01/08/01 04/06/01 40 000 5.4517 19,736,977.78 99.49400000000 
A 38583 FEDL HOME LOAN BK CONS DISC 313385EP7 129 100 6.2700 15,000, 000.00 1478947 983.838 
10/24/00 04/20/01 40 000 6.4706 14, 934,979.00 ION 29722222222 
A 38692 FEDL HOME LOAN BK CONS DISC 31338937 age) 9530. ‘5.0900 37,000,000.00 367,689) 035: 1516 
02/05/01 05/02/01 40 000 5.0527 316,550, 100-56 99-15 955555556 
A 38693 FEDL HOME LOAN BK CONS DISC 313339 RB deo 100 5.0900 50,000,000.00 49 One fT] a Se8 
02/05/01 05/02/01 40 OOO" Yo .4lo27 49) 392 1027 18 GEVSIS S59 9.9 5.6 
A 38623 FEDL HOME LOAN BK CONS DISC 31338 SF I0 ais) 100 6.2000 39,929 20100). 010 3:9, 5997, D305 7S 
11/30/00 05/09/01 40 OOO” 6.877 38,828,734.04 99.06466666667 
A 38613 FEDL HOME LOAN BK CONS DISC BU3385FL5 189 100 6.2600 30,000,000.00 2932) daly, ZG ACT 
Ae AZ OORO Syl Ai: 40 000 6.4518 297, NOW; DSO. (00 99E OB S55 559 516 
A 38711 FEDL HOME LOAN BK CONS DISC 1338528 19 9907 5.14100 12,000,000.00 LA 873y4,2205:00 
02/21/01 05/18/01 40 000 5.2039 VI, (852,653.33 98%. J4266666 667, 
A 38625 FEDL HOME LOAN BK CONS DISC S33 BSE 7 19 O00 6.2800 25,000,000.00 2AY AL BY M2222 
12/04/00 05/23/01 40 000 6.3658 24,270,416.67 98.87488888889 
A 38720 FEDL HOME LOAN BK CONS DISC 313385GA8 le9 100 4.9400 20,000,000.00 EE OD OSS) 4 OS) 
02/27/01 05/25/01 40 OOO: 4 49997 UO MGCl 233,33) YSR84aT7 IgA as 
A 38626 FEDL HOME LOAN BK CONS DISC 313385GH3 159 95310" "G00 15,000,000.00 1/47, CHS) 616. (67 
12/04/00 06/01/01 40 000 6.3440 14), S40, Si2.50.  S8er VOT a1 ins 


RUN: 


03/02/01 
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CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 


Sel ga ane 
SUNGARD 
56,622.22 
SUNGARD 
49,544.45 
SUNGARD 
69,558.33 
SUNGARD 
6,388.89 
SUNGARD 


23,044.44 
SUNGARD 


12:3;,600.. 00 
SUNGARD 
216715533233 
SUNGARD 
867,737.50 
SUNGARD 
L557 42222 
SUNGARD 
334,400.00 
SUNGARD 
L235; i553%-33 
SUNGARD 
LED 7666.67 
SUNGARD 
625), WHOM 
SUNGARD 
52:1),166 6.167 
SUNGARD 
Ly OG RGy 
SUNGARD 
3735, 395\.1010 
SUNGARD 
5,488.89 
SUNGARD 

DD Ny DOU 
SUNGARD 


UNREALIZED LOSS 


228 ZOU S9 
207 850\..516 
18,248.61 
45,966.67 


Val SOG 22 


4,044.45 
15; 450' 010 
44,450.00 

6,400.00 
PP AOein os) 
SSO lle Or 
18i,.083%. 38 

NOM; OZOLra'S 
81,650.00 

6, 760.00 
74, 930.55 
2, BSSms4 


Sy SS 5 Si 


ill 
* 


gsutvese 


= - ge 0" 900° 96 

@ ger aegt 100" 2 

‘S “$e gpet son oo. pe eget eae ee 
ga. FR wae 12°09) Gas SRAASSSESSE 
=, 

" 

= 

€ 

e 





a a eas Noh aes 
ey. Te’ SFO" S52" 39 = Ble pane 
2500 SO* 9G" ORO" FD - : ‘ ns 
“2993 - 27° aks’ sEs 20 BA Sa estas ee <5 a 
[ 
ti 





* ee 
a 
¥ 
ot 
as 


= ieee nr a al poe ROM 01S V2 78SEC — 
~— a eee 1 SAP UNSVOF |S fark! ‘9 a8 eS 
Ay a 30783 tur te. ‘wes Se efree ort «CC RRS 3d @ ~7eo yoo pia aoe ay. ~QeSesS elec a= mee —- -* 
2) i, SERRE S add ee Le), op < 1925 > eas Fee) . SS eEpsNete eae: | ae 
nA z ma = oe a ee ee ee ee TOF 2" 900 os sae nue i LaSeese cee ti es 
. o' ERNIE S0 223 FENCE, peso SE: gre . 8° S332 ers: Be re bs ” wA°SO TE eds ae sigs 





‘ tied oy z e's «p> H a ee ; = | - é 
es Cot eee a | ee nese a LTOC RY | he. io 2 saeo re eee Ly" 98s. Sa-— Se >) ae os 
is ; _ ws ; - ae : x = = 
: : : pS a = = “- ~ _ 
; ery At « ih; Toe 
’ Bo es ee ee qi de c. Samet wsetid 855 >: 1h G a > $e: =a €F 
4 7M & i Pe a a ae = ~ e - 
2 < ie — ~ 
. oF erkie ae 40 | . 2) oa i BeORO ep pn 
” 9 £y 
ee T Ore “eto Be, ee A $7 45 38S os 8 ete as = SF - 
er | = 
ey = i a 
-~ ean — ha 
+ v2 i or 5 et: ; 
’ bast! * L = DU 
> a! 
= > 
A 7 ’ & 
’ z ‘ 
ne! 5, ‘ (= 
- 
ra we 
aT i anceg:7 t 
% > =: ? 
X - 
bd \ .-- 4 a 4 
' 4 ? GC F. ' ; 
; y A 











Gul Yori CyOe UsNe ay OF SAN E Reet NU £2sicc © 
MR DANIEL DALY 415-554-4487 
INVESTMENT INVENTORY WITH MARKET VALUE 
(RPTMKT) 
INVESTMENTS OUTSTANDING AS OF 02/28/01 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSTP BANK FUND CPN RATE PAR/SHARES MARKET VALUE 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
38634 FEDL HOME LOAN BK CONS DISC 313385GH3 19 100 6.0300 30,000,000.00 297 631, 233.33 
12/11/00 06/01/01 89 000 6.2089 29,135,700.00 , 98... 77077777778 
38576 FEDL HOME LOAN BK CONS DISC 313385HK5 19 100 6.2000 9,000,000.00 8,858, 105. 00 
10/18/00 06/27/01 40 000 6.4813 8,609,400.00 98.42338888889 
38668 FEDL HOME LOAN BK CONS DISC 313385HU3 19 925 5.1000 45,000, 000.00 44,24 7,,529..00 
01/08/01 07/06/01 40 000 5.2327 43,7,.858),005,.00° 98.32771833333383 
38676 FEDL HOME LOAN BK CONS DISC 313385H2Z2 19 892 5.1700 15,000,000.00 1:47.39 ,300500 
OL/17/01 O7 711/01 40 000 5:3033 14,623,020.83 98.26200000000 
38689 FEDL HOME LOAN BK CONS DISC 313385J3G2 19 923> 5.1200 11,000,000.00 10,798, 681.67 
01/26/01 07/18/01 40 000 5.2492 HO; 7297, 352.0 ~ 9816983333333 
38686 FEDL HOME LOAN BK CONS DISC 313385736 19 953.0) 5.2 0:0 8,000,000.00 1, 851,480.00 
01/26/01 07/20/01 40 O00 54.2507 7,800,888.89 98.14350000000 
38699 FEDL HOME LOAN BK CONS DISC 313385KD7 19 9530 - 4.9250 50,000,000.00 48,962,222 22 
02/07/01 08/08/01 40 000 5.0508 48,755,069.45 97.92444444444 
38705 FEDL HOME LOAN BK CONS DISC 313385KD7 19 100 4.9500 25, 01010 ,70.0'0:-.0:0 24> 48h Al dab ad 
02/14/01 08/08/01 40 000) ~5..0:7:2:0 24,398,437.50 97.92444444444 
38636 FEDL HOME LOAN BK CONS DISC 313385MG8 19 9901 5.8200 25,000,000.00 24,324,506. 94 
12/12/00 09/28/01 40 000 6.1063 23,827, 916.67 Gis2980277 7778 
SUBTOTAL (Investment Type) 43 FEDERAL HOME LOA 18.32% (M) 5.5716 546,929, 000.00 5405128) 901.59 
5.71 (533, 7717 952.94 98.75667'600000 
38666 FEDL HOME LN MTG CORP DISC 31:3:3'97CV1 19 931 5.5200 10,000,000.00 9,988, 155256 
01/08/01 03/09/01 40 000 5.57.13 9,908,000.00 99.88755555556 
38677 FEDL HOME LN MTG CORP DISC BL 3397C72 19 100 5.5800 15,000,000.00 14,974, 700.00 
OL/ 1M OL OS: /13 7/02 40 000 5.6280 147.872,125.00 99 >83033333333 
38678 FEDL HOME LN MTG CORP DISC 313397DB4 19 931 5.5800 2,000,000.00 1,996,064.44 
01/17701 03/15/01 40 000 5.6297, 1,.982,330.00 SIEBOS 22222222. 
38697 FEDL HOME LN MTG CORP DISC 313397DP3 19 901. 5.3300 10,000,000.00 979163), 459 256 
02/05/01, 03/27/01 45 000 5.3698 9,925,972..22 99 763455555556 
38712 FEDL HOME LN MTG CORP DISC 213897 EL1 19 9906 5.2600 127-000, 0.0.0'::0.0 is, D205 26. Ce 
OZ KA /-01, S04 /07,//02 40 000 5.3077 11,903,475.00 99.33938888889 
38706 FEDL HOME LN MTG CORP DISC 313397242 19 9530 4.8800 25,000,000.00 24,346,916.67 
O2/ 14/00, 209721 (OL 40 000 5.0293 24,257,833.33 97.38766666667 
38715 FEDL HOME LN MTG CORP DISC 31339 7EZ2 19 9530 4.8200 20,000,000. 00: PO, ATT AS33338 
02/23/02 09/21/01 40 000 4.9594 19,437,666.67 97.38766666667 
38721 FEDL HOME LN MTG CORP DISC 313397L22 19 100 4.7000 50,000,000.00 48°,.693;, 833533 
02/27/01 5009/21/01 40 000 4.8299" 48,655,277.78 97.38766666667 
38722 FEDL HOME LN MTG CORP DISC 3133397042 19 9530 4.6900 15,000,000.00 14:60:83, 2550:7010 
02/27/01 09/21/01 40 000 4.8193 14,597,441.67 97.38766666667 
38716 FEDL HOME LN MTG CORP DISC Silke SH Sy yMeH iS) IS) B29). > AL dO. 5,000,000.00 4,831,606. 94 
02/23/01 Gla / E9720: 40 000. 4.9463 4) B21, NMS 50. VEH638ZUS3 888839 
38723 FEDL HOME LN MTG CORP DISC 313397 RB9 19 100 4.5900 25,000,000.00 24%, 0416), "875.1010 
OD AZT ON V2://2/81/-0 40 OOO - 477s 24,031,000.00 96.18750000000 
38664 FEDL HOME LN MTG CORP DISC 313397RH6 19 902 4.8500 4,000,000.00 37 1C 45) 70010R1010 
01/08/01 01/03/02 40 OOO" S092 3,806,000.00 96.12500000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


402,000.00 
SUNGARD 
2077, HOO 200 
SUNGARD 
331 2005.00 
SUNGARD 
927629), 
SUNGARD 
D3, 0910, 
SUNGARD 
38,684.44 
SUNGARD 
150,48:6.,01 
SUNGARD 
Sly pSi6 22250 
SUNGARD 
319 eZ 9S Cr 
SUNGARD 


719), b33383 
SUNGARD 
99 97500 
SUNGARD 
13733000 
SUNGARD 
857799395 
SUNGARD 
14,040.00 
SUNGARD 
DO FESSirS3 
SUNGARD 
16,066.67 
SUNGARD 
137 0Sai5 16 
SUNGARD 
37 90833 
SUNGARD 
Sr Sy5 O10) 
SUNGARD 
Oo; S7 00 
SUNGARD 
287 O22 Ree 
SUNGARD 


03/02/01 
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UNREALIZED GAIN 
UNREALIZED LOSS 


93,233.39 
41,005.00 
577 150.200 
23,650.00 
16,139)24'5 
11,906.67 
56,666.66 
Bd), laa 


177 ,.298:..60 


1, O22:.23 

2,600.00 

404.44 

1, SOR Ou 

By ele xOe 

387-2 OF Om 
23; 1 99599 
27 AIOE 
6,800.00 

5,844.44 

9,500.00 
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Guile Tey 7/6 O UNE OF SAN BRAN <6 ets EC 410 
MR . DANIEL DALY Ao B=" SV) 4 = 49 4 8 
INVESTMENT INVENTORY WITH MARKET VALUE PAGE: Wh 
(RPTMKT) RUN: 037/027, 010 9 O02,00s 
INVESTMENTS OUTSTANDING AS OF 02/28/01 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUS Ge BANK FUND CPN RATE PAR/SHARES MARKET VALUE CURR ACCR INT UNREALIZED GAIN 

NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE PRICE SOURCE UNREALIZED LOSS 

A 38687 FEDL HOME LN MTG CORP DISC N 313397RH6 19 9530 4.9000 10,000,000.00 9 612,500 <00 46,2171 59-8 Sl Hee eee 
01/26/01 01/03/02 40 O00 S 2i392 9,534,500.00 . 96.12500000000 SUNGARD 

A 38717 FEDL HOME LN MTG CORP DISC N 313397SM4 ABS) 928 4.7200 5,000,000.00 4,789 062750 37. 938ns9 OF S29 \ oe 
02723701 01,/3:1/02 40 O00 4.9416 A, 775; 800..00 995. 78125000000 SUNGARD 

SUBTOTAL (Investment Type) 44 FMC DISCOUNT NOT 6.89% (M) 4.9108 208,000,000..00 203,095,180 .00 415,058.88 L707, 91195 

5.0412 202,509,209.17 97.64191300000 

A 38628 SALOMON SB C/P 7954W0024 19 100 6.4500 40,000,000.00 3:9; 19 947333233 609,166.66 1,500.00 
12/06/00 03702701 89 000 6.5509 39;,383,666.6/ 99 .98583333333 SUNGARD 

A 38682 MERRILL LYNCH C/P 59018JQP2 19 100) - S25 7:00 20,000,000.00 19t S355, Onto, 129,966.66 5, aA aS 
OL/8 /0ML 03/23/01 45 OOO 5.6257 1:9),B01, 955.56. 9968833333333 SUNGARD 

A 38663 MERRILL LYNCH C/P 59018JRA4 19 9530 5.4800 33, 000,000.00 32,813), 0002.00 2763 28:31. 34 134 938233 
01/05/01 04/10/01 45 000 5.5604 32,522), 1/83~.33> 9943333333333 SUNGARD 

A 38680 BK AMER C.P. 0660PORA3 19 HOO!  S:. S700 33.,,000,000:. 00 32,813; 0:00...00 Z19;/'5505/8'4 VI pP233 538 
01/17/01 04/10/01 40 000 5.6425 32,516, 25288) -993433333938333 SUNGARD 

A 38674 MERRILL LYNCH C/P 59018JRB2 19 95310; 5.4100 20,000,000.00 19,883), 833.33 193), 2832.33 7 OIGd sae 
O09 /01204/ 11/01 45 000 5.4858 19,123; 4839.89 99% 4916666667 SUNGARD 

A 38681 MERRILL LYNCH C/P 59018JRQ9 19 95310 5. 43'0:0 3:5,,.0:0:0,,.0:0:0:. 010 3145, 732, 2005 00 2215, (25300 17, 325:5010 
01/18/01 04/24/01 45 O00 5.5098 34,493,200.00 99.23500000000 SUNGARD 

A 38703 WELL FARGO C/P 94947F0S5 19 95310 “5.21800 26,000,000.00 257, DV, BOLLS 637, 9B BS AD Dalle 
02/12/01 05/08/01 41 000 5.2441 25,682 0005256 99206877777 778 SUNGARD 

A 38704 WELLS FARGO C/P 94947F0S5 sige) E> SD. 1800 2,500,000.00 274 Bi, 29O2.83 6; tehkoeZ8 1, 3O4 36 
°02/12/01 05/18/01 41 000 5.2518 2, AGS, 826.39. 938i. 96283333338 SUNGARD 

A 38700 WFB C/P 9497 FOSN3 1S 100 5.2000 30,000,000.00 29), 6'03,, LEG. Gr) 91,000.00 18,450.00 
O02/0'8' OM 0S/ 22/01 41 000 5.2785 29,553, 666.167  98387705555556 SUNGARD 

SUBTOTAL (Investment Type) 81 COMMERCIAL PAPER 8.08% (M) So 118 239), 500; 2000.00 ~ 23:8) 10168:, 347/38: 105 1770: 69:0, 10:0 94, 8792S 

5.6559 236,202,808.90 99.40224600000 

A 38516 BK AMER C.D. O6050ESR7 9 100 16:.7°67/0:0 25,000,000.00 25,005, 4169'.3'8 SiS), 2222.22 5,469.38 
09/06/00 03/06/01 40 000 6.6700 25,000;,000.00 100..021:8775217 SUNGARD 

A 38557 BK AMER C.D. O6050ETY1 19 9530 6.5400 50,000,000.00 50 70:24, 9:70 254 L289, 883.85 21), SHOR a4 
10/10/00 03/13/01 40 000 6.5400 50,000,000.00 100.0439410731 SUNGARD 

A 38517 BK AMER C.D. O6050ESS5 ARS) 100 6.6700 25,000,000.00 25, 008:, 194.59 SiS 222 222 18), UWOA 9 
09/06/00 03/20/01 40 000 6.6700 25, 0:00, 000.00 LOO MOF 27788649 SUNGARD 

A 38553 BK AMER G..jD. O6050ETZ8 19 100 6.5400 12,000,000.00 12,008,104.04 309,560.00 8,104.04 
10/10/00 03/20/01 40 000 6.5400 V2, 000,000.00 1000675383165 19 SUNGARD 

A, 38592 BK AMER C.D. O6050EUU7 19 100 6.6100 50,000,000.00 SO A0S'8 219.784 1 046, S83:238 38, 29S 8d. 
11/07/00 03/21/01 40 000 6.6100 50,000,000.00 100.0764396150 SUNGARD 

A 38548 BK AMER C.D. O6050BUA1L 189 i 6264:00 9,600,000.00 9,609,446.20 Zod, 434. (on 9,446.20 
10/10/00 03/27/01 40 000 6.6400 9,600,000.00 100.0983979396 SUNGARD 

A 38549 BK AMER .C. Ds O6050EUA1 19 9902 6.6400 4,000,000.00 4 O08; 985202 104,764.44 S5 9955 92 
10/10/00 03/27/01 40 000 6.6400 4,000,000.00 100.0983979396 SUNGARD 

A 38550 BK AMER C.D. O6050BUA1 139 9901 6.6400 7,000,000.00 7,006, 887.86 8S; SSWn was 6,887.86 
10/10/00 03/27/01 40 000 6.6400 7,000,000.00 100.0983979396 SUNGARD 
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Cr Eee era C2 On UIIN) ake sy, O F SAN FRAN CIS CO 
MR DACN £2 EL DALY APS) = eS) i 46 = 74d Bi 7 
INVESTMENT INVENTORY WITH MARKET VALUE 
INVESTMENTS OUTSTANDING AS OF 02/28/01 
MAJOR SORT KEY IS ICC# 

DESCRIPTION CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE 
PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 

BK AMER C.D. O06050ERUA1 19 7622 6.6400 13,000,000.00 US, O12 SLs 
10/10/00 03/27/01 40 000 6.6400 13', 000, 000.00. 100.0983979396 
BK AMER C.D. O6050BUA1 9 100 6.6400 16,400,000.00 16,416; 13726 
10/10/00 03/27/01 40 000 6.6400 LG, 400), 000. 00" 00). 0983979396 
BK AMER C.D. O6050EWCS 19 100 5.7000 50,000,000.00 50) 0107 .8:3'6-./8'4 
OU/I7/ 01. 087277011. 40 000, 537000 50,000,000.00 100.0356736787 
BK AMER C.D. 06050EWM3 129 100" 3:33:00 28, 700,000.00 28,704,040.10 
02/05/01 04/10/01 40 000 5.3300 28,700,000.00 100.0140770201 
BK AMER C.D. 06050EWM3 19 L =5:33'3'00 21,300,000.00 217 3027998541: 
02/05/01 04/10/01 40 000 5.3300 21,300,000.00 . 100.0140770201 
NEGOTIABLE C.D.'S O06050EVC6 Ie9 100 6.6100 35,000,000.00 390607260 4 
11/21/00 04/16/01 40 000 6.6100 3:5), 000; 000.00°> LOO LL 72171 81.73 
BK AMER C.D. O6050EWLS 19 LOO” 2.2300 50,000,000.00 50,014,244. 68 
02/05/01 05/08/01 40 000 5.2300 50,000,000.00 100.0284893586 
BK AMER C.D. O6050EVL6 19 100 6.3400 25,000,000.00 25,059,032. 52 
12/14/00 05/10/01 40 000 6.3400 25;,,000;,000 00° 100). 2361300825 
BK AMER C.D. O6050EVN2 dee) 100 6.3200 9,000,000.00 9,024,414.51 
12/15/00" 05/22/01 40 000 6.3200 9, 000,000.00" 100..2712722 779 
BK AMER C.D. O6050EVN2 19 859 6.3200 5,000,000.00 5,013, 563)61: 
12/15/00) 05/22/02 40 000 6.3200 5, 000;,000.00)- LO0m2 792722 7179 
BK AMER C.D. O6050EVN2 Ag) 924 6.3200 4,000,000.00 4,020,850 289 
12/15/00 05/22/01 40 000 6.3200 £0007 000:..00° 1002712722779 
BK AMER C.D. O6050EVN2 IES 900 6.3200 9,000,000.00 9,024,414.51 
12/15/00, 05/22/01 40 COO” “6.3200 9, 0007000 00 100.271 2722779 
BK AMER C.D. O6050EVN2 As) 901, ~ 6232010 8,000,000.00 87 O21 Olen 
12/7 L500" 05/227 04. 40 000" “6.32010 8, 000, 000300) 100.2712 7227.79 
BK AMER C.D. O06050EVH5 19 100 6.4100 45,000,000.00 OO Lone! OZ 
12/06/00 06/15/01 40 000 6.4100 45,000,000.00 100.3910447060 
BK AMER C.D. O6050EVK8 19) 100 6.3200 25,000,000.00 295%, 09107, 1OZ,, 63 
L271 a HOO O67 15i/'01 40 000 6.3200 25), 0.010; 00000" OOS 670505299 
BK AMER C.D. 06050EVAO 189 473) 16.257,00 40,000.00 40,225.64 
LAS-ZO 00.077 1870: 40 000 6.5700 40,000.00 100.5641008174 
BK AMER C.D. 06050EVA0 E9 467 6.5700 93, 010.000 93, 524 61 
11/20/00 07/18/01 40 000 6.5700 93,000.00 100.5641008174 
BK AMER C.D. 06050EVAO 19 All 6.5700 175,000.00 L755 DSBs LB 
11/20/00 07/18/01 40 000 6.5700 175,000.00 100.5641008174 
BK AMER C.D. 06050EVAO als) 892° 36.57/00 3,000,000.00 37 0liG 7923) 202 
LV AZO/ OO 0F:/ L817 01 40 000 6.5700 3,000,000.00 100.5641008174 
BK AMER C.D. 06050EVAO ES ESOL -6.57'00 2,000,000.00 2, Od, 282.02 
11/20/00 07/18/01 40 000 6.5700 2,000,000.00 100.5641008174 
BK AMER C.D. 06050EVAO 1) 5005 6.5700 1,000,000.00 1s, O05; 64 0m 
11/20/00 07/18/01 40 000 6.5700 1,000,000.00 100.5641008174 
BK AMER C.D. O06050EVAO 129 803 6.5700 4,000,000.00 4),022,,564..03 
11/20/00 07/18/01 40 000 6.5700 4,000,000.00 100.5641008174 
BK AMER C.D. O06050EVAO Ib OO® =6,.5)7, 010 3417°6.92;,00.01..00 31,870,774.83 
11/20/00 07/18/01 40 000 6.5700 31,692,000.00 100.5641008174 
BK AMER C.D. O6050EVU6 19 1 5.8800 al 9S), .OOO ROO 9,844,644.82 
01/03/01 09/11/01 40 000 5.8800 9,795,000.00 100.5068383823 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


03/02/01 


PAGE: 8 
OO Odes 


UNREALIZED GAIN 
UNREALIZED LOSS 





340,484.44 
SUNGARD 
429';, 934.22 
SUNGARD 
340,416.67 
SUNGARD 
LOT; 980.67 
SUNGARD 
75,686.00 
SUNGARD 
642,638.89 
SUNGARD 
174, 333%33 
SUNGARD 
3:39',013:.'89 
SUNGARD 
120,080.00 
SUNGARD 
667 is lal 
SUNGARD 
53,368.89 
SUNGARD 
120,080.00 
SUNGARD 
HOG 137 5.18 
SUNGARD 
681,062.50 
SUNGARD 
337,944.44 
SUNGARD 
W37230 
SUNGARD 
wa 22 
SUNGARD 

37 225.09 
SUNGARD 
357297) 200 
SUNGARD 
36,865.00 
SUNGARD 
18,432.50 
SUNGARD 
71357307100 
SUNGARD 
D845 62 = 7/9 
SUNGARD 
Nil; LESAN 
SUNGARD 


UA, POLS TS 
MG pol SiiZ'6 
i 83.6% Bi4 
4,040.10 
27998241 
60,260.14 
14,244.68 
597,0382).52 
24,414.51 
V3 , DOS ied 
10, 50:89 
214 {A War Sa 
2 HOMES wi 
LTS eon Opulez 
91, 162.503 
225.64 
524.61 
987.18 
67, 9231502 
11, 282-02 
5,641.01 
22, 564.03 
DS et ENS th} 


49,644.82 
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Cae Te Yue CuOnUNNi ley OF SAN FRANCISCO 
MR. D AGN (IRs DAL. -Y. 415-554-4487 
INVESTMENT INVENTORY WITH MARKET VALUE PAGE: 9 
(RPTMKT) RUN: 03/02/01 00:02:13 
INVESTMENTS OUTSTANDING AS OF 02/28/01 
MAJOR SORT KEY IS ICC# 





INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE CURR ACCR INT UNREALIZED GAIN 

NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE PRICE SOURCE UNREALIZED LOSS 

38662 BK AMER C.D. O6050EVU6 Ale 100 5.8800 2072057 0007100 20,307,406.70 S PLS LOS. 55 102,406.70 
01/03/01 09/11/01 40 000 5.8800 207,:205, 000.00" 100.5068383823 SUNGARD 

SUBTOTAL (Investment Type) 91 NEGOTIABLE C.D.' 20.35% (M) 6.206 ~599; 0007 000.00 “600,051,221. 93 Saleh ba te Raat ty2 iOS 22193 


6.2176 599,000,000.00 100.1754960000 








GRAND TOTAL 5.6646 2960709000.00 2948108924.88 28,318; 713'.90 2473187842. 22 
5.8013 2914380681.19 99.57442400000 =86,; 131525 




















GuENT Yn/1C10 0 NeTey «Orr PisvaoN’ “F RUATNIC 1 Sco 

MPR DAN TE te (Dp Awe yY 415-554-4487 PAGE: al 
(SIRPT) [TNVESTMENT FN Y ENT OR Y RUN: 03/02/01 00:00:29 

INVESTMENTS OUTSTANDING AS OF 2/28/01 
MAJOR SORT KEY IS ICC# 
INVSMT FUND MATURITY PURCHASE SAF/  CUPN  TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE  PURP RATE YIELD PRICE SHARES BOOK VALUE 

A 38621 UNITED STATES TREAS BILL 912795FV8 100 03/01/01 11/30/00 000 6.040 6.134 98.473 25,000,000.00 24,618, 305.56 
A 38570 UNITED STATES TREAS BILL 912795FY2 100 03/22/01 10/17/00 000 5.995 6.155 97.402 25,000,000.00 24,350, 540..67 
A 38558 T BILL 912795GA3 9530 04/05/01 10/11/00 000 6.055 6.240 97.040 20,000,000.00 19,407, 955.56 
A 38601 UNITED STATES TREAS BILL 912795GJ4 9902 05/31/01 11/20/00 000 6.040 6.243 96.778 9,000,000.00 8,710,000.00 
A 38611 UNITED STATES TREAS BILL 912795GJ4 9901 05/31/01 11/20/00 000 6.040 6.240 96.779 21,000, 000.00 20, 323,600.00 
A 38707 UNITED STATES TREAS BILL 912795GQ8 9530 08/16/01 02/15/01 000 4.825 4.946 97.561 20,000, 000.00 191, 51.2, 138789 
A 38709 UNITED STATES TREAS BILL 912795GQ8 9906 08/16/01 02/21/01 000 4.740 4.852 97.683 4,000,000.00 3,907, 306.67 
A 38710 UNITED STATES TREAS BILL 912795HM6 928 11/29/01 02/21/01 000 4.555 4.723 96.445 14,000, 000.00 13, 502, 230. 72 
SUBTOTAL (Investment Type) 11 TREASURY BILLS 4.61% (C) 5.670 5.824 97.242 138,000,000.00 134, 332,088.07 
A 36757 T NOTE (100.2) 912827459 100 05/15/04 05/15/98 000 5.625 5/614 100.031 30, 000,000.00 30,009, 375.00 
A 36761 T NOTE (100.2) 9128274E9 100 05/15/02 05/15/98 000 5.625 5.614 100.031 30, 000,000.00 30, 009,375.00 
A 38638 T NOTE (99.22) 9128275L2 931 07/31/01 12/14/00 000 5.500 6.000 99.688 50,000,000.00 49,843,750.00 
A 35192 T NOTE (97.8) 912827B92 100 08/15/01 08/15/96 000 7.875 8.565 97.241 7,000,000.00 6,806, 890.63 
A 35213 T NOTE(98.27) 912827239 100 08/31/01 09/03/96 000 6.500 6.780 98.828 5,000,000.00 4,941,406.25 
A 35214 T NOTE(98.27) 912827239 100 08/31/01 09/03/96 000 6.500 6.780 98.828 5,000,000.00 4,941,406.25 
A 35215 T NOTE(98.27) 912827239 100 08/31/01 09/03/96 000 6.500 6.780 98.828 5,000,000.00 4,941,406.25 
Ao 85254) T NOTH (97.01) 912827239 100 08/31/01 09/03/96 000 6.500 7.152 97.304 5,000,000.00 4,865,176.64 
A 37786 T NOTE (99.26) 9128275P3 100 08/31/01 08/31/99 000 5.500 5.613 99.789 5,000, 000.00 4,989,453.13 
A 37787 T NOTE on 30) 9128275P3 100 08/31/01 08/31/99 000 5.500 5.550 99.907 10, 000,000.00 9,990,700.00 
A 37788 T NOTE (99.235) 9128275P3 100 08/31/01 08/31/99 000 5.500 5.647 99.727 10,000, 000.00 9,972,656.25 
A 37789 T NOTE (99.21) 9128275P3 100 08/31/01 08/31/99 000 5.500 5.688 99.648 5,000,000.00 4,982,421.88 
A 37790 T NOTE (99.30) 9128275P3 100 08/31/01 08/31/99 000 5.500 5.545 99.916 10,000,000.00 9,991, 600.00 
A 37791 T NOTE (99.21) 9128275P3 100 08/31/01 08/31/99 000 5.500 5.688 99.648 5,000,000.00 4,982,421.88 
A 37792 T NOTE (99.30) 9128275P3 100 08/31/01 08/31/99 000 5.500 5.545 99.916 10,000,000.00 9,991, 600.00 
A 37793 T NOTE (99.21) 9128275P3 100 08/31/01 08/31/99 000 5.500 5.688 ° 99.648 5,000,000.00 4,982,421.88 
A 37794 T NOTE (99.21) 9128275P3 100 08/31/01 08/31/99 000 5.500 5.688 99.648 5,000,000.00 4,982,421.88 
A 37795 T NOTE (99.30) 9128275P3 9530 08/31/01 08/31/99 000 5.500 5.545 99.916 10,000,000.00 9,991, 600.00 
A 38615 T NOTE (99.14) 9128275P3 100 08/31/01 11/27/00 000 5.500 6.290 99.414 45,000,000.00 44,736, 328.18 
A 38631 T NOTE (99.21) 9128275P3 9530 08/31/01 12/11/00 000 5.500 6.016 99.633 20, 000,000.00 19, 926,562.50 
A 38646 T NOTE (99.21) 9128275P3 931 08/31/01 12/14/00 000 5.500 6.022 99.633 50, 000,000.00 49,816,406.25 
A 38656 T NOTE oe. 26) 9128275P3 100 08/31/01 12/21/00 000 5.500 5.796 99.793 45,000,000.00 44,906,835.94 
A 38658 T NOTE (99.28) 9128275P3 100 08/31/01 12/28/00 000 5.500 5.715 99.852 25,000, 000.00 24,962,890.63 
A 38627 UNITED STATES TREAS NTS 9128275R9 100 10/31/01 12/01/00 000 5.875 6.091 100.308 26,000, 000.00 26,080, 026.76 
A 37994 T NOTE (99.23) 9128272C5 100 11/30/01 11/30/99 000 5.875 6.031 99.711 25,000, 000.00 24,927,734.38 
A 37995 T NOTE (99.23) 9128272C5 100 11/30/01 11/30/99 000 5.875 6.031 99.711 25,000,000.00 24,927,734.38 
A 35462 T NOTE 9128272E1 100 12/31/01 12/31/96 000 6.125 6.186 99.766 10, 000,000.00 9,976, 562.50 
A 35520 T NOTE (98.2) 912827266 100 01/31/02 01/31/97 000 6.250 “6.710 98.078 10,000, 000.00 9,807, 262.50 
A 35521 T NOTE(98.10) 912827266 1 02/31/02 01/31/97 000. 6.250 6.654 98.307 20,000, 000.00 19,661, 368.75 
A 35522 T NOTE(99.11) 9128272G6 100 01/31/02 01/31/97 000 6.250 6.409 99.328 4,000,000.00 3, 99/3, 125.00 
A 35523 T NOTE(99.11) 912827266 1 01/31/02 01/31/97 000 6.250 6.409 99.328 6, 000,000.00 5,959, 687.50 
A 35524 T NOTE(99.25) 912827266 100 01/31/02 01/31/97 000 6.250 6.305 99.767 5,000,000.00 4,988, 350.00 
A 35525 TYNOTE( 99516) 912827266 100 01/31/02 01/31/97 000 6.250 6.370 99.492 10, 000,000.00 9,949, 218.70 
A 35526 T NOTE(99.16) 912827266 100 01/31/02 01/31/97 000 6.250 6.372 99.484 10, 000,000.00 9,948, 437.50 
A 35527 T NOTE(99.16) 912827266 100 01/31/02 01/31/97 000 6.250 6.361 99.531 10,000, 000.00 9, 953,125.00 
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(SERPT) 


INVSMT 


NO. 


DESCRIPTION 





PP PPP PPP PP YP PPP PrP PrP ePP re PPP eee Pree 


35528 
38096 
38097 
38098 
38099 
38100 
38101 
35724 
38374 
38375 
38376 
36594 
316595 
36596 
3.651977. 
33942 
37126 
37138 
Sheek 
38616 
37378 
SS 4:9 
38473 
38474 
38476 
38477 
38708 
38718 
37949 
38273 
38274 
38275 
38276 


SUBTOTAL 


PrPrrrrrrPrp SY 


38653 
38698 
38559 
38560 
38620 
38714 
38562 
38691 
38574 
38575 


(Investment Type) 


FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 


T NOTE (99.16) 

TA NORE +¢9'9 2i08)) 
T NOTE, (99.25) 
iT NOME (C995 25) 
T NOTE Soe 
TPENOPEE (C992 25) 
T NORE © .(9:9'% 156") 
T NO@Es (99% 1:6)) 
T NOTE (99.16) 
TNO TE (93975 1.6)) 
T NOTE (99.16) 
T NOTE (99.16) 
T NOLE ‘(992 16) 
T NOTE: (9916) 
T- NOTE. (99.16) 
T NOTE (88 20) 
T NOTE. (99.22) 
T NOTE (99'.'8) 

T NOTE (99.8) 

TSNOTES '(95112'6) 
T NOTE (99.22) 
TANOTHLE(9 952) 
T NOTE (95.27) 
T NOTE (95:27) 
TPE NODHANCQo' 2a.) 
T NOTE (95.18) 
fT. NOTE 2(9'9'..21) 
T NOTE (99°. 216) 
TENOTE *(99'5 17) 
T NOTE: (99.22) 
T NOTE, (997222) 
T NOTE -(99.22) 
TNO DRE (99225) 


NATL 
NATL 
NATL 
NATL 
NATL 
NATL 
NATL 
NATL 
NATL 
NATL 


MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 


12 TREASURY NOTES 


ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 


DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 


Cre 
MR. 


912827266 
9128275X%6 
9128275X6 
9128275xX6 
9128275xX6 
9128275X6 
9128275X6 
9128272S0 
QIN ZABAT ZANT 
QN2A B27 2X | 
OV2A8 272471 
9128274B5 
9128274B5 
9128274B5 
9128274B5 


912827403 
912827403 
912827403 
9128274U3 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
QUA BATSES 
9128275F5 
OUZA82 TOES 
QUAB27 SES 
9128275E5 





313589DNO 
313589DP5 
313589DR1 
313589DY6 
313589F2Z1 
313589HB2 
313589HD8 
3113589HT3 
313589MP5 
313589MP5 


Yiu c 36 
DANIEL 


TUN) WV: 


INVESTMENTS OUTSTANDING AS OF 


100 
100 
7622 
9901 
100 
100 
9530 
9530 
100 
100 


USN ee 0. F Ss 
DALY 
By sel Men NTE 


MAJOR SORT KEY IS ICC# 


MATURITY PURCHASE 
(TICKER) DATE 

OL 731/02 014/730 /97 
01/31/02 01/31/00 
01/31/02 02/31/00 
OL/31/02 01:/31/00 
01/31/02 01/31/00 
01/31/02 01/31/00 
01/31/02 021731700 
04/30/02 04/30/97 
06/30/02 06/30/00 
06/30/02 06/30/00 
06/30/02 06/30/00 
03/31/03. 03/31 /\98 
03/31/03" 03,731,798 
08/32/03 03731, /98 
03/31/03 03/31/98 
08/15/03 09/27/94 
Hd AUS 7/038" 1716798 
¥1/15/03 11/16/98 
1d /1S/03.11 /26/98 
HA/1S/03 11/28 700 
02/15/04 02/16/99 
02/15/04 02/16/99 
02/15/04 08/15/00 
02/15/04 08/15/00 
02/15/04 08/15/00 
02/15/04 08/15/00 
02/15/04 02/16/01 
02/15/04 02/23/01 
05/15/04 1/15/99 
05/15/04 05/10/00 
05/15/04 05/10/00 
05/15/04 05/10/00 
05/15/04 05/10/00 


3224 SiC) 


038/26701 22719700 
03/27/01 02/05/01 
03/29/01 10/11/00 
04/05/01 10/11/00 
05/24/01 11/29/00 
06/19/01 02/22/01 
06/21/01 10/11/00 
07/05/01 02/05/01 
10/05/01 10/18/00 
10/05/01 10/18/00 





AN BURT AMN Gy lis 1€ © 

Aero. =o: or 484g) Bo 7 
INVENTORY 
2/28/01 

SAF/ CUPN TRDNG BOOK 
PURP RATE YIELD PRICE 
O00) 6.250 “6.370 99-492 
OOO" -6aSvS. 16.616 99'.555 
O00 “62375. -6.5016) 991.758 
O00 “62375 6.506 99ST o8 
OOO 62375" G2602 §99 563 
000 6.375 “6.502 99.766 
OOO 65875 "6.612 (99.5163 
000 6.625: (6.753. 99:.4'66 
O00", 62250) 6.525" 99.492 
000 6.250 62525 - 99.492 
O00 -6..250 6.525 99.492 
000 55500 5S 5615 39.505 
O08 5.500>* 5.66." 99:..500 
OO0r 5.500 5.615 993505 
000 S3500: 5.604 —99. 550 
OOO” S750" 7.520 ~ 88.625 
000 4.250 4.325 99.666 
000 4.250 4.421 99.242 
O00 4.250 4.419 99: 250 
000 4.250 5.816 95,942 
000 4.750 “4.825, 99 '6F2 
O00 4.5750 "4.892 99.375 
OOO 4.750" 6.092 95.828 
000 4.750- 6:092 95.828 
OOO- 4.750" (6.1092 495.828 
000 4.750 6.184 95.547 
O00 4.750 4.994 99.341 
000 4.750 4.824 99.902 
COO S.250 S.882 iy soi 
OOO S.2Z250 6.37/88 ~ 4672 
000 5.250 6.793) 914 65:6 
000 5.250 6.7188 94.672 
O00 5.250 6.77/88 . 94 “672 
5.081 6.001 98.980 
OOO! G.180- 6.285 98.335 
O00 5.3310  S:37.0) — 995 260 
000 6.830 6.524 97.028 
O00!” 16.330 —Ch538Z “Sios9i0's 
OOO) <6,.727:0) 6.4168 SIE 985 
O00; 42980 Ss062- —S8e S82 
QOOr 36.2505 so,o8i7 95.608 
OOO 4945 91049) Sy. 940 
OVO) “G.anWO: G.4i9'8" 94 102i6 
OOO “Gewt0s 6.498) S4508i 


RUN: 


PAR VALUE 
SHARES 
10,000,000.00 
8,000,000.00 
8,000,000.00 
8,000,000.00 
8,000,000.00 
8,000,000.00 
8,000,000.00 
10,000,000.00 
25,000,000.00 
25,000, 000.00 
25,000,000.00 

200,000.00 

8, 650,000.00 
150,000.00 
1,000,000.00 
5,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
15,000,000.00 
15,000, 000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
30,000,000.00 
18,000,000.00 
20,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
20,000,000.00 


5,000,000.00 
15,000,000.00 
13,000,000.00 

5,000,000.00 
15,000,000.00 
10,000,000.00 
20,000,000.00 
15,000,000.00 

5,000,000.00 
20,000,000.00 


PAGE: 2 
03/02/01 00:00:29 
BOOK VALUE 


97 9495 208 iS 
14 W964; 375.200 
7, 980, 625,00 
717.980), 625:.00 
7,965,000.00 
1, 981, 250\00 
7,965,000.00 
9,946, 600.00 
24,873,046.88 
24,873,046.88 
24,873,046.88 
199,010.00 

8, 60'6;, 732.550 
149, 257°. 50 
995,500.00 
4,431.25 
9,966, 600.00 
OF 9245, 28 15 
9, 92'5;, 000:00 
14,391,253) 203 
14), 950%, 7:84...25 
14,906, 250.00 
14a, 304, 218.723 
4), SH4, 2B TS 
1A SA y 2aB eS 
WA SS2) (OSH 25 
29) 802, 3731-916 
M7 I82Z7332..53 
1:9;, 50/6, Z250).100 
9,467,187.50 
9,-4'65), 62.51.00 
9, 467, USF 0 
18, 934, 3:75)00 


4, 96, (Aad od 
14,888, 958.33 
12), (oil! 3), O94 del: 

4,845,266.67 
14,540, 200.00 

9,838,150.00 
LF tN 2s hs 
14), 1690), S37 ~50 
4,701,288.89 
U7 SOG, sso 33} 
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(SIRPT) INVESTMENT INVENTORY RUN: 03/02/01 00:00:29 
INVESTMENTS OUTSTANDING AS OF 2/28/01 
MAJOR SORT KEY IS ICC# 











INVSMT FUND MATURITY PURCHASE SAF/  CUPN  TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 38685 FEDERAL NATL MTG ASSN DI 313589MP5 926 10/05/01 01/26/01 000 4.970 5.149 96.521 2,500,000.00 2, 413,025.00 
A 38642 FEDERAL NATL MTG ASSN DI 313589NT6 9530 11/02/01 12/14/00 000 5.740 6.052 94.850 27,000,000.00 25,609, 485.00 
A 38643 FEDERAL NATL MTG ASSN DI 313589NT6 930 11/02/01 12/14/00 O00 5.740 6.052 94.850 23,000,000.00 21,815; 489.22 
A 38669 FEDERAL NATL MTG ASSN DI 313589PHO 902 11/16/01 01/08/01. 000 4.920 5.139 95.736 4,775,000.00 4.57 1,391.00 
A 38633 FEDERAL NATL MTG ASSN DI 313589PX5 9530 17/30/01 12/11/00 - 000 5.720 6:06 94.375 25,000,000.00 237,993; 833638 
A 38670 FEDERAL NATL MTG ASSN DI 313589PX5 907 11/30/01 01/08/02 OC00- 4.900 5.978 95.563 8,000,000.00 1 O45. O225-22 
A 38671 FEDERAL NATL MTG ASSN DI 313589PX5 917 11/30/01 01/08/01 000 4.900 5.128 95.563 7,000,000.00 6,689, 394.44 
A 38690 FEDERAL NATL MTG ASSN DI 313589RB1 924 12/28/01 01/26/01 000 4.910 5.146 95.417 15,000,000.00 14,312,600.00 
A 38719 FEDERAL NATL MTG ASSN DI 313589RB1 OO) 22/28/01 02/27/01, 000 47600) 4.786 96.116 25, 0:0:0;, 0:0'0)., 0.0 24,028,888.89 
SUBTOTAL (Investment Type) 41 FNMA DISCOUNT NOTES 8.573 (C) 52563: <5..802.* 915.915 2601275, 10:00. 0:0 249,642,028.44 
A 38688 FEDL FARM CRED BK CONS D 313313SE9 9530 O2/24/02 01/26/01, O00: 4.880 5.133 ~952079 5,000,000.00 A 193 7.96.6. 67) 
SUBTOTAL (Investment Type) 42 FARM CREDIT DISCOUNT NO + 163.(C) 4.880 “54,133 ~— 95:,.07'9 5, 010:0.,.0.0:0'.:00 4,753, 966.67 
A 38652 FEDL HOME LOAN BK CONS D 313385DA1 100 03/14/01 12/19/00 000 6.180 6.272 98.541 10,000,000.00 9, 854,083.33 
A 38657 FEDL HOME LOAN BK CONS D 313385DQ6 100 03/28/01 12/27/00 000 6.090 6.185 98.461 20,000,000.00 195 692., hikG.6") 
A 38561 FEDL HOME LOAN BK CONS D 313385DZ6 100 04/06/01 10/11/00 000 6.330 6.533 96.888 35,000,000.00 33,90 0F HHA S50 
A 38667 FEDL HOME LOAN BK CONS D 313385DZ6 924 04/06/01 01/08/01 000 5.380 5.452 98.685 20,000,000.00 £9, 736,977.78 
A 38583 FEDL HOME LOAN BK CONS D 313385EP7 100 04/20/01 10/24/00 000 6.270 6.471 96.900 15,000,000.00 14,534,975. 00 
A 38692 FEDL HOME LOAN BK CONS D 313385FB7 953:0' 05/02/01. 02705/01 O00: 5.090- 5.153 98.784 37,000,000.00 36, 550), 100/556 
A 38693 FEDL HOME LOAN BK CONS D 313385FB7 100 05/02/01 02/05/01 000 5.090 ~~5.153 ~98.7'84 50,000,000.00 49,392, 027-78 
A 38623 FEDL HOME LOAN BK CONS D 313385FJO HOO 05/09/02 11/30/00;° 000 6.200 “6.3716 99) .244 39,929, 010000 38,828,734.04 
A 38613 FEDL HOME LOAN BK CONS D 313385FL5 100° 05/11/01 11/21/00 O00 65260 “6.2452 97.0297 30,000,000.00 297, LOW, 950200 
A 38711 FEDL HOME LOAN BK CONS D 313385FT8 9909 05/18/02 102724/0L “O00! S.140. 5.204 98. 772 12,000,000.00 11, 852. 4659.33 
A 38625 FEDL HOME LOAN BK CONS D 313385FY7 100 05/23/01 12/04/00 000 6.180 6.366 97.082 25,000,000.00 ZA, 21:0;, 46169) 
A 38720 FEDL HOME LOAN BK CONS D 313385GA8 100 05/25/01 02/27/01 000 4.940 5.000 98.806 20,000,000.00 19, HiGHe, 2Z8Si.38 
A 38626 FEDL HOME LOAN BK CONS D 313385GH3 9530 06/01/01 12/04/00 O00 6.150 6.344 96.942 15,000,000.00 14, S45, Sal2 S10 
A 38634 FEDL HOME LOAN BK CONS D 313385GH3 100 06/01/01 12/11/00 000 6.030 6.209 97.119 30,000,000.00 29, 135, 700.00 
A 38576 FEDL HOME LOAN BK CONS D 313385HK5 100 06/27/01 10/18/00 000 6.200 6.481 95.660 9,000,000.00 8,609, 400.00 
A 38668 FEDL HOME LOAN BK CONS D 313385HU3 925 017./06/01 02/08/02 000 Si..100 5.2388) “97.464 45,000,000.00 43), 858),-8:75\..00 
A 38676 FEDL HOME LOAN BK CONS D 313385HZ2 892 OFFER LOl OL/1770% 000° S. 2700 5.308 =O. 489) 15,000,000.00 14, 623;,,020588 
A 38689 FEDL HOME LOAN BK CONS D 313385JG2 923 O7718/01 OU/26/02 000 5.120 5.249. 97-5410 11,000,000.00 NO, #29), Soak lel 
A 38686 FEDL HOME LOAN BK CONS D 313385JJ6 9530°07720/01 02 /26/0% “O00: 5.120 S2251 797. Sala 8,000,000.00 7,800,888.89 
A 38699 FEDL HOME LOAN BK CONS D 313385KD7 9530 08/08701 02/07/0k O00 4.925 5.051) 97.50 50,000,000.00 48:, 7159, 069).415 
A 38705 FEDL HOME LOAN BK CONS D 313385KD7 100 08/08/01 02/14/01 000 4.950 5.072 97.594 25,000,000.00 24, 398), 437. 50 
A 38636 FEDL HOME LOAN BK CONS D 313385MG8 9901 O9/28:/01 12/12/00 000 5.820 6.06, 195) 312 25,000,000.00 23,821, 9 uO non 
SUBTOTAL (Investment Type) 43 FEDERAL HOME LOAN DISC 18.32% (C) 5.972 5S). 712 79s 594 546, 929,000.00 533), Hs, SoZ oe 
A 38666 FEDL HOME LN MTG CORP DI 313397CV1 931 03/09/01 02/08 /0% “O00 Ss520Y S57) 2990810 10,000,000.00 9,908, 000.00 
A 38677 FEDL HOME LN MTG CORP DI 313397CZ2 LOO, O03: /13/ 01 OL/L7/0- “O00! 5S. 580 “S1628i- —99' aie 15, 000!, 0010. OO Ay BW 2 2500 


A 38678 FEDL HOME LN MTG CORP DI 313397DB4 93 O03 /7US 70 Ol/li/OL 000) S 2580) ~S55630) S99) ay 2,000,000.00 il, 232, SSO 00 
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Ga ear 1 CeOMnUs NE Ty Wy ORE SAN FRANCI Co 
MR DANTEL DALY 47) oS) = 5 (oa = 24) 4B) 
(SIRPT) TaN Wie Su Mee Nes INVENTORY RUN: 
INVESTMENTS OUTSTANDING AS OF 2/28/01 
MAJOR SORT KEY IS ICC# 
INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PREECE ’ SHARES 

A 38697 FEDL HOME LN MTG CORP DI 313397DP3 901 03/27/01 02/05/01 000 5:330 5.370 99.260 10,000,000.00 
A 38712 FEDL HOME LN MTG CORP DI 313397EL1 9906 04/17/01 02/21/70 000 5.260 5.308 "99.196 12,000,000.00 
A 38706 FEDL HOME LN MTG CORP DI 313397L22 9530 09/21/01 02/14/01 000 4:880 5,029 97.031 25,000,000.00 
A 38715 FEDL HOME LN MTG CORP DI 313397L22 9530: 09/21/01 02/23701 O00 4.820 4.959) 97.188 20,000, 000.00 
A 38721 FEDL HOME LN MTG CORP DI 313397L22 LOO O9721/01. 02/27/01 - 000° 4.700 4.830 ~97;311 50,000,000.00 
A 38722 FEDL HOME LN MTG CORP DI 313397L22 9530 09/21/01 02/27/01 000 4.690 4.819 97.316 15,000,000.00 
A 38716 FEDL HOME LN MTG CORP DI 313397PL9 929-*11/19/01 02/23/01 000 4.770 4.946 96.436 5,000,000.00 
A 38723 FEDL HOME LN MTG CORP DI 313397RB9 100 12/28701 02/27/01 000 4.590 4.775 96.124 25,000, 000.00 
A 38664 FEDL HOME LN MTG CORP DI 313397RH6 902 01/03/02 01/08/01 .000 4.850 §.097 95.150 4,000,000.00 
A 38687 FEDL HOME LN MTG CORP DI 313397RH6 9530 01703702 01/26/01 C00 4.900 5.139 ~95..345 10,000,000.00 
A 38717 FEDL HOME LN MTG CORP DI 313397SM4 928 01/31/02 02/23/01 000 -4:.720 4.942 '95.'516 5,000,000.00 
SUBTOTAL (Investment Type) 44 FMC DISCOUNT NOTES 6, 9S ei(C) 4,917 5.041 °97.360 208,000,000.00 
A 38628 SALOMON SB C/P 7954W0024 100 03/02/01. 12706/00 000 62450 6.551 98,459 40,000,000.00 
A 38682 MERRILL LYNCH C/P 59018J5QP2 10.0 03/23/01 01/18/01 000 S257'0 ~52626 997/010 20,000,000.00 
A 38663 MERRILL LYNCH C/P 59018JRA4 9530 04710/01 01/05/01 000 5.480 5.560 98.554 33,000,000.00 
A 38680 BK AMER C.P. 0660PORA3 HOO O4/L 0/01 01/27/01 (000), S2570 —S¥642 “SBRT LS 33,000,000.00 
A 38674 MERRILL LYNCH C/P 59018JRB2 9530 O4/11/0L 01/09/01 0007 S410 5,486 98.3617 20,000, 000.00 
A 38681 MERRILL LYNCH C/P 59018JRQ9 9530 04/24/01 01/18/01 000 5.430 5.510 98.552 35,000,000.00 
A 38703 WELL FARGO C/P 94947F0S5 9530. 05/08/01. 02/12/01. ~ 000” SxUS0i 5. 244598777 26,000,000.00 
A 38704 WELLS FARGO C/P 94947F0S5 05/18/02 O02712/01- 7000 S180 S3252, ~ 98). 633 +2), 500),,0007. 010 
A 38700 WEB C/P 9497FOSN3 VOOOS/22701 02 708/01 0007 S2200- S2279 98i.502 30,000,000.00 
SUBTOTAL (Investment Type) 81 COMMERCIAL PAPER DISC Sie hO on) S578" S656 98623 23:9), 200)7,0:010:. 0:0 
A 38516 BK AMER C.D. O06050ESR7 100 03/06/01 09/06/00 000 6.670 6.670 100.000 25,000,000.00 
A 38557 BK AMER C.D. O6050ETY1 9530 03/13/01 10/10/00 000 6.540 6.540 100.000 50,000,000.00 
A 38517 BK AMER C.D. O6050ESS5 100 03/20/01 09/06/00 000 6.670 6.670 100.000 25,000,000.00 
A 38553 BK AMER C.D. O6050ETZ8 100 03/20/01 10/10/00 O00 6.540 6.540 100.000 12,000,000.00 
A 38592 BK AMER C.D. 06€050EUU7 LOO 03/21/01 11/07/00 “O00! 65610 9 °6261,0' 1O0k000 50,000,000.00 
A 38548 BK AMER C.D. O6€050EUA1 1 03/27/01 10/10/00 000 6.640 6.640 100.000 9,600,000.00 
A 38549 BK AMER C.D. O6050EUA1 9902 03/27/01 10/10/00 000 6.640 6.640 100.000 4,000,000.00 
A 38550 BK AMER C.D. O06050EUA1 9901 03/27/01 10/10/00 O00 6.640 6.640 100.000 7,000,000.00 
A 38551 BK AMER C.D. 06050EUA1 7622 03/27/01 10/10/00 000 6.640 6.640 100.000 13,000,000.00 
A 38552 BK AMER C.D. O6050EUA1 100 03/27/01 10/10/00 000 6.640 6.640 100.000 16,400,000.00 
A 38679 BK AMER C.D. O6050EWCS 100 03/27/01 01/17/01 000 5.700 .5.700 100.000 50,000, 000.00 
A 38694 BK AMER C.D. 06050EWM3 100 04/10/01 02/05/01 000 5.330 5.330 100.000 28, 700,000.00 
A 38695, BK AMER C.D. 06050EWM3 1 04/10/01 02/05/01 000 5.330 5.330 100.000 21-3100, 0001.00 
A 38614 NEGOTIABLE C.D.'S O6050EVC6 100 04/16/01 11/21/00 000 6.610 6.610 100.000 35,000,000.00 
A 38696 BK AMER C.D. O6050EWL5 NOO= 05/08/02, 02/05 7/01> 000) “S5230" 5.2230) LO0R000, 50,000,000.00 
A 38644 BK AMBER C.D. O6050EVL6 LOO0S/B0/01 22/14/00" 000> 6.340" 6.3410) 100000 25,000, 000.00 
A 38647 BK AMER C.D. : O6050EVN2 HOOP0S/22/0N 12/15/00. O00> “6G. 320. 6.320) 100; 000 9,000,000.00 
A 38648 BK AMER C.D. O6050EVN2 Vo9 ROS 7221005 12/57 00m O00) 862320" 1653205100000 5,000,000.00 
A 38649 BK AMER C.D. O06050EVN2 S240 S 7227/01 A277 ES 00s 000)” 6Ga320" 6.320) LUO.000 4,000,000.00 


Tl, 903,475.00 
24,2517, 833.33 
19,4357 666.6% 
48,699,277. 78 
14,597 74:40. 6 
4,821; 187.90 
24,031,000.00 
3,806,000.00 
9,934,500). 00 
4,775,800.00 


39,383, 666.67 
197 80; 9S5k36 
327522), 783.33 
32), 1-6; Zillow es 
V9, 1231/48 889 
34,493,200.00 
29,682, 005..56 
2, 465;,.8:26.39 
297,993,666, 167 


25,000,000.00 
50,000,000.00 
25,000,000.00 
12,000,000.00 
50,000,000.00 
9, 600,000.00 
4,000,000.00 
7,000,000.00 
13,000,000.00 
16, 400,000.00 
50,000,000.00 
28,700,000.00 
21,300,000.00 
35,000,000.00 
50,000,000.00 
25,000,000.00 
9,000,000.00 
5,000,000.00 
4,000,000.00 
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Cale Tir Yin aeCsOnuUy Nien wv OF SAN FRANCISCO 
MR. DEAN) IT iG DAD. Y 415-554-4487 PAGE: 5 
INVESTMENT TN VY ENT OR Y RUN: 03/02/01 00:00:29 
INVESTMENTS OUTSTANDING AS OF 2/28/01 
MAJOR SORT KEY IS ICC# 
FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
O6050EVN2 900 05/22/01 12/15/00 000 6.320 6.320 100.000 9,000,000.00 9,000,000.00 
O6050EVN2 901 05/22/01 12/15/00 000 62320 62.320 100.000 8,000,000.00 8,000, 000.00 
06050EVH5 100 06/15/01 12/06/00 000 6.410 6.410 100.000 45,000,000.00 45,000,000.00 
O06050EVK8 100.°06/15/01 12/14/00 000. 6.2320 -62320) 100.000 25,000,000.00 25, :000,,000'-00 
06050EVA0 473 07/18/01 11/20/00 O00 6.570 6.570 100.000 40,000.00 40,000.00 
06050EVAO 467 07/18/01 11/20/00 000 6.570 6.570 100.000 93,000.00 93,000.00 
06050EVAO 471 07/18/01 11/20/00 000 6.570 6.570 100.000 17/5, 0.0.0). 00 175,000.00 
06050EVAO 892 07/18/01 11/20/00 000 6.570 6.570 100.000 3,000,000.00 3,000,000.00 
06050EVA0 1901 07/18/01 11/20/00 000 6.570 6.570 100.000 2,000,000.00 2,000,000.00 
O6050EVAO 5005 07/18/01 11/20/00 000 6.570 6.570 100.000 1,000,000.00 1,000,000.00 
06050EVA0 803 07/18/01 11/20/00 000 6.570 6.570 100.000 4,000,000.00 4,000,000.00 
06050EVA0 100 07/18/01 11/20/00 000 6.570 6.570 100.000 31,692,000.00 31,692,000.00 
O06050EVU6 1 09/11/01 01/03/01 000 5.880 5.880 100.000 9,795,000.00 9,795,000.00 
O06050EVU6 100 09/11/01 01/03/01 000 5.880 5.880 100.000 20;,.2:05,,.000..00 20,205,000.00 
91 NEGOTIABLE C.D.'S ZOR5 5S tC) 6.218 6.218 100.000 599,000,000.00 599,000,000.00 
REPORT TOTALS’ jj «ses=e= S===== =S=== SS SSeeeeese=SeSSS== == SSs=555======== 
ASSETS FIXED 5.665: 5.871 2,960,709,000.00 2,914,380, 681.19 








INVSMT 
NO. 














Cal Wie, GLO; UN Ty Y OF SAN ERA NGL SUG -O 
MR DANIEL DALY AN Sv 555 44 4 38) 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: it 
02/01/01 TO 02/28/01 RUN: 03/02/01 00:00:13 
SETTLEMENT DATE BASIS 
FUNDS: 002535, 000100, 009530, 000901, 000001, 000928, 000929, 000931, 009906, 009907 

DESCRIPTION/POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 

T NOTE (88.20) 40 08715/03' 02/15/01 INTR 5.7590 =143:275 
02715/01) (03701701027 15701 TsoZ20 £43:. 7S 

T NOTE (97.8) kg 08/15/01 02/15/01 INTR 7.875 =2 1 pOZo000 
02/15/02 103:/ 01/02) 02715/01 8.565 213% 629:500 

T NOTE (98.27) 19 08/31/01 02/28/01 INTR 6.500 =162, 500.00 
02/28/01 03/01/01 02/28/01 6.780 162,500.00 

T NOTE (98.27) 19 08/31/01 02/28/01 INTR 6.500 =to2, 5005.00 
02/28/01 03/01/01 02/28/01 6.780 162,500.00 

T NOTE (98.27) ng 08/31/01 02/28/01 INTR’ 6.500 =ho2, 500-00 
02/28/01 03/01/01 02/28/01 6.780 162,500.00 

TENOLESE (97 1) 19 08/31/01 02/28/01 INTR 6.500 =162, 500'..00 
02/28/01 03/01/01 02/28/01 tes P52 162,500.00 
TENOTE.? (98..25:) gS) 40 11/15/03 02/27/01 SALE 4.250 -10,000,000.00 -9,879,687.50 +122, 099.45 =5 741685 2/5 
02/27/01 02/27/01 4.522 1207, 322250 LO, 0077 255\5 110 
Te NOLE =(98.3,30) 19 40 11/15/03 02/27/01 SALE 4.250 -40,000,000.00 -39,566,875.00 =43'3,, 397.79 =14,.375.00 
02/27/01 02/27/01 4.494 49'3 7 4U25,..0.0 4:07, 0169), C401 5.19) 

T NOTE (99.22) 19 02/15/04 02/15/01 INTR 4.750 =35'6;,,290)..0'0 
02/15/01;03/ 01/02 “02/15/01 4.825 356,250.00 

T' NOTE (99-12) 19 02/15/04 02/15/01 INTR 4.750 =35'16290'..00 
02/15/01. 03/01/01, 0271S/01 4.892 356,250.00 
Te NOPE, (9921) 19 40 05/31/01 02/27/01 SALE 5.250! =8), 000,000.00) =7;,97:2,,500:00 =10127 692; 31 =3'571625:.'00 
02/27/01 02/27/01 5.434 27,500.00 Br l1O, Bi 23d 

TONOLE, 69:9): 2:6) 9 08/31/01 02/28/01 INTR 5.500 =13', 9002010 
02/28/01 03/01/01 02/28/01 5613 £371 S00 200 

TANOTE * (9:9'-30) 19 08/31/01 02/28/01 INTR 5.500 -275,000.00 
02/28/01 03/01/01 02/28/01 5.9900 275,000.00 

TONOTE: €99%.235)) i) 08/31/01 02/28/01 INTR 5.500 =27:577, OOS 00 
02/28/01 03/01/01 02/28/01 5.647 275,000.00 

Te NOTE? (99521) ie 08/31/01 02/28/01 INTR 5.500 =137, 200: 00 
02/28/01 03/01/01 02/28/01 5.688 137,500.00 

T. NOTE -(99'.30) 19 08/31/01 02/28/01 INTR 5.500 =2 79, 000.00 
02/28/01 03/01/01 02/28/01 52045 275,000.00 

TANOPTE?* (99:21) 19 08/31/01 02/28/01 INTR 5.500 =13:7, 50000 
02/28/01 03/01/01 02/28/01 5.688 137, 500'..010 

TP NOTE  ((9:9).3'0) an) 08/31/01 02/28/01 INTR 5.500 -275,000.00 
02/28/01 03/01/01 02/28/01 5.545 275,000.00 

T NOTE: (99521) ig 08/31/01 02/28/01 INTR 5.500 =13;7 , 900.010 
02/28/01 03/01/01 02/28/01 5.688 137,500.00 

THINODE ee (99k 2:16) i) 08/31/01 02/28/01 INTR 5.500 =1137/,, S00)010 
02/28/01 03/01/01 02/28/01 5.688 137, D010) 010 

T NODE (99'.30) iY) 08/31/01 02/28/01 INTR 5.500 -275,000.00 
02/28/01 03/01/01 02/28/01 Sods 275,000.00 

FEDERAL NATL MTG ASSN 19 45 02/01/01 02/01/01 MAT 6. 4/410) =10;, 000,000.00, —SG7iG 7; Zaah sie =323)7 1/8889 
03/01/01 02/01/01 6.655 10,000,000.00 
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Gare Ya/ VCLOnUNe Day OF SAN FRANCISCO 
MR. DAN 2 EL DALY AO on oot ae A Oe 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 2 
02/01/01 TO 02/28/01 RUN: 03/02/01 ‘O0%00213 
SETTLEMENT DATE BASIS 
FUNDS: 002535, 000100, 009530, 000901, 000001, 000928, 000929, 000931, 009906, 009907 

INVSMT DESCRIPTION/POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
NO. MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 

38457 FEDERAL NATL MTG ASSN 159 40 02/01/01 02/01/01 MAT 6.440) —35;,000,,000..00 ——33,866,738:.89 —=1,133, 2612141 
03701 /02 02/01 702 6.659 35,000,000.00 

38473 T NOTE (95.27) 19 02/15/04 02/15/01 INTR 4.750 =35'6;, 25000 
02/15/01 (03/01/01. 02/15/04 6.092 39'16,.250'..00 

38474 T NOTE (95.27) 19 02/15/04 02/15/01 INTR 4.750 =356;,,250'..00 
02715/01 +037 01/01 (02745 701 6.092 35:6), 290) /00 

38476 T NOTE (95.27) 19 02/15/04 02/15/01 INTR 4.7950 =30 67,290) 00 
02/25/01 03/01/01 02/15/01 62092 356,250.00 

S847 th eNORE! 95 1i8)) 19 02/15/04 02/15/01 INTR 4.750 =356, 250.00 
02/15/01 103/01/0102/15/01 6.184 356,250.00 

38546 BK AMER CD 1:9 40 02/05/01 02/05/01 MAT 6.650 =35, 000,000.00 —35, 000, 000:.00 -814,625.00 
03/01/01 02/05/01 6.650 ; 35;,:814, 625.00 

38555 BK AMER C.D. 19 40 02/13/01 02/13/01 MAT 6. 640 =50;, 000,000.00 —50, 000,000 00)» =1,162,'000:..00 
03/01/01 02/13/01 6.640 51, 162;,,000'..00 

38556 BK AMER C.D. 19 40 02/27/01 02/27/01 MAT 6640 =501,,000,.000'.00° =50;,,000;,000..00 ~=1,,.291 cri. 
03/01/01 02/27/01 6.640 Syllirerac AE aed ba Es 

38564 BK AMER C.D. 19 40 02/02/01 02/02/01 MAT 6.630 -43,000,000.00 -43,000,000.00 -88'6;,94'6...67 
03/01/01 02/02/01 6.630 43,886, 946.67 

38578 LUCENT TECH: CP 129 45 02/14/01 02/14/01 MAT 6.450) —3'6, 600,000.00: =35, 859,002.50 =14107.997 50 
03/01/01 02/14/01 6.983 36, 600,000.00 

38579 LUCENT TECH CP 19 45 02/14/01 02/14/01 MAT 6.450. =2,,400, 000.00 - =2,°3'515,,4110)./00 -48,590.00 
03/01/01 02/24/01 6.583 2,400,000.00 

38598 WELLS FARGO CP Ae) 41 02/01/01 02/01/01 MAT 6.490" =215,-300;000500) =21:, 00 4,.326.. 4:2 =295 7 O11 O108 
03/01/01 02/01/01 6.581 21,300, 000.00 

38599 WELLS FARGO CP 9 41 02/23/01 02/23/01 MAT 6.490 —19;, 700; 000:,00° -19,348,404.25 SSO OIo' oS 
03/01/01 02/23/01 6.608 19,700,000.00 

38600 WELLS FARGO CP 19 41 02/23/01 02/23/01 MAT 6.490 ~ =6¢, 300;:000200' ~=6, 1.8777, 5610... 7:5 =A, 439°. 25 
03/01/01 02/23/01 6.608 6, 300,000.00 

38612 SALOMON C/P 19 89 02/12/01 02/12/01 MAT 6.920 —33, 000000700 —32,,.497 960.00 -502,040.00 
03701/01 02/22701 65622 33,000,000.00 

38615 T NOTE -(99.14) 19 08/31/01 02/28/01 INTR 5.500 =601; 657-416 = 635), 842.94 
02/28/01 03/01/01 02/28/01 6.290 1,237,500.00 

38619 SALOMON SB C/P 19, 89 02/09/01 02/09/01 MAT 6.930 =25;,,000;, 000,00 =24,, 673, 500...00 =326;,500)200 
03/01/01 02/09/01 6.616 25,000,000.00 

386810 LSNOTES (9922 15) 169. 08/31/01 02/28/01 INTR 5.500 =309,944.75 =2/40;/ U5 5525 
02/28/01 03/01/01 02/28/01 6.016 550,000.00 

38:646 TENOTE(99%.21:) 19 08/31/01 02/28/01 INTR 5.500 =1 99 6515. 93 SO lige 48.. OW 
02/28/01 03/01/01 02/28/01 6.022 1, 375,000.00 

38654 SALOMON SB C/P 19 89 02/08/01 02/08/01 MAT 6-450) —3.0,,,000;,,000:,00 =29;.731),.250).00 =2/68;, 1 301,010 
a 03/01/01 02/08/01 6.508 30,000,000.00 

38656 T NOTE (9926) ig 08/31/01 02/28/01 INTR 5.500 =165), 145: 816 =A, HSA aed 
02/28/01 03/01/01 02/28/01 SIG i, 237, 5001.00 

38658 T NOTE (99.28) 9 O8/31/01 02/28/01 INTR 5.500 =4'52,,002.0:6 =23.0) 497 324 
02/28/01 03/01/01 02/28/01 Se ES 687,500.00 
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Cr ya e/a 2 O BU Ne ey One SAN ESR APNEA AS Ae 1 
MR DANIEL DALY Ar 9os = 89) 5) 848 4-4, 88 7/ 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: S) 
02/01/01 TO 02/28/01 RUN: 03/02/01 00:00:13 
SETTLEMENT DATE BASIS 
FUNDS: 002535, 000100, 009530, 000901, 000001, 000928, 000929, 000931, 009906, 009907 
INVSMT DESCRIPTION/POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
NO. MEMO CASH DATE /ENTRY SETTLE TYP YIEIGD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 
38665 FEDL HOME LN MTG CORP ae) 40 02/21/01 02/21/01 MAT 9,690 =—10,,000;000.00 —9,.930, 944. 44 =16:97, 0.9.5 5.96 
03/01/01 02/21/01 5.689 10,000,000.00 
38684 BK AMER B/A 159 40 02/16/01 02/16/01 MAT 52120) =90;, 0007000500 =4'9;,-8017,388..89 189 8 On aley 

03/01/01 02/16/01 5.743 50,000,000.00 

38691 FEDERAL NATL MTG ASSN 19 40 07/05/01 02/05/01 PURC 4.945 15,000,000.00 14,690, 937.50 
02/02/01 02/05/01 5.049 =3:10'9'; 06250 4: 690 98.50 

38692 FEDL HOME LOAN BK CONS 19, 40 (05/02/01 02705/01 “PURC S090 37,.000,,000.00 3:6,550;,1001.56 
02/02/01 02/05/01 Dt 5S -449,899.44 =3'16;, 90), 1i010!-5:6 

38693 FEDL HOME LOAN BK CONS as) 40 OS/02/01 02/05/01. PURC 5.090 -50),000, 000500 —4:9,,392,/027.. 78 
02/02/01 02/05/01 Sa los O07, O12 22 =419)°3:9:2, 027418 

38694 BK AMER C.D. 19 40 04/10/01 02/05/01 PURC 5.330 28,700,000.00 28,700,000.00 
02/02/01 02/05/01 5.330 -28,700,000.00 

38695 BK AMER C.D. 19 40 04/10/01 02/05/01 PURC 5.330 21,300,000.00-. 21,300,000.00 
02/02/01 02/05/01 5. 3:30 =247300;,:00.0' 00 

38696 BK AMER C.D. 19 40 05/08/01 02/05/01 PURC 5.230 50,000,000.00  50,000,000.00 
02/02/01 02/05/01 Dye 26)10) -50,000,000.00 

38697 FEDL HOME LN MTG CORP 19 45. 03/27701 :02/7/05/01 PURC 5.330 ~ 10,,000,.000.00 DZ OW Zick 
02/02/01 02/05/01 5. 37/0 i =A O27. 78 9), 2912 Di, OWN2s 22 

38698 FEDERAL NATL MTG ASSN 189 45 (03/27/01 02/05/01 “PURC 5.330 15,000,000:.00 -14, 888 958.33 
02/02/01 02/05/01 Sree) =1.1 17/04. 1637 —14, 88:8;,7958. 33 

38699 FEDL HOME LOAN BK CONS ILS) 40 08/08/01 02/07/01 PURC 4.925 50,000,000.00 48,755,069.45 
02/07/01 02/07/01 DOO =1,,244,7930'.95 =48;, 155, 069-245 

38700 WEB C/P HED) 41 05/22/01 02/08/01 PURC 5.200 30,000,000.00 29,553, 666.67 
02/09/01 02/08/01 De 29 44:6, 333).33 =29:,553:, 666.467 

S801) TE NOTE (98.5 1/3}) aksS) 40 11/15/03 02/09/01 PURC 4.250 15,000,000:00 14,910,044.03 
02/09/01 02/09/01 4.877 =89), 955.097 =14,, 910),.0:445038 
40 02/14/01 SALE 4.250 -15,000,000.00 -14,910,044.03 —8, 805.24 =O SilorL OO 
02/14/01 02/14/01 4.877 89}, ISS /.297 Va 928% 224524 

88702 2 NOTE C9 921 9) 19 40 202/715 /04 02709701 “PURC 4.9750. 15,000, 000100 15,261 ,351..90 
02/09/01 02/09/01 4.902 28ile, SOW .9.0 =, 2.845, Sole 0 
40 02/14/01 ISAGE 4.750 —15,,:000,,000 30.0. =15,,7281., 351.90 =97, 680.71 =O Si 00 
02/14/01 02/14/01 4.902 =28il, Sols 90 153, 3:00; 40 6u 

38703 WELL FARGO C/P 159 41 05/08/01 02/12/01 PURC 5.180 26,000,000.00 25,682,005.56 
02/13/01 02/12/01 5.244 =317 7.994. 404 =2'5;,, 682, 0OSia6 

38704 WELLS FARGO C/P ty 41 05/18/01 02/12/01 PURC 5.180 2,500,000.00 2 RAIGD7, 82 62.39 
02/13,/0L: 02712701 5AZSZ S45, A Ss.6u! = 2), AOS, C2698 

38705 FEDL HOME LOAN BK CONS 129 4008/08/01. (02/1470 BURG. 4.950) -25,/000;,,000.00° —.2:4°,398),437..50 
02/14/01 02/14/01 SOM =601,, S62:./5'0 —247, 3:98), 438000. 

38706 FEDL HOME LN MTG CORP 1B) 4009/2150) 10:2 A401 SBURCy 4880-25, 0007000500 247 257) 833" 38 
: 02/14/01 02/14/01 Sys 029) = 142;, Li66;.s6ii 24, 251,833 533 

38707 UNITED STATES TREAS BI iy) 40, OS 706/01: 102/15 701> PURC: 4825 ~ 20/000; 000200) 19; 5127130189 
OZ /AlSZ00 02/1570 4.946 —4'07 , BOdesdL 197 o2y USB eS) 

387/08 NORE {C9/9F els) Wy) 40 02/15/04 02/16/01 PURC 4.750 30,000,000.00 29,802,373.96 
02/15/01 02/16/01 4.994 =197, 626/04 S297 3027 SIS 5 5 
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* ACTIVE TRANSACTIONS * " 

FUNDS: 002535, 
INVSMT DESCRIPTION/POOL# BANK 
NO. MEMO CASH 
38709 UNITED STATES TREAS BI 19 
38710.UNITED STATES TREAS BI 159 
38711 FEDL HOME LOAN BK CONS ay) 
38712 FEDL HOME LN MTG CORP Eo) 
387137 BNY IND (isi97 (2-37) gS) 
38714 FEDERAL NATL MTG ASSN 19 
38715 FEDL HOME LN MTG CORP 19 
38716 FEDL HOME LN MTG CORP mS} 
38717 FEDL HOME LN MTG CORP 13 
88718 T NOTE (9:97:26) 19 
38719 FEDERAL NATL MTG ASSN 169 
38720 FEDL HOME LOAN BK CONS 19 
38721 FEDL HOME LN MTG CORP 19 
38722 FEDL HOME LN MTG CORP 19 
38723 FEDL HOME LN MTG CORP 19 
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DANIEL DA Dey. AS) Soh da 
DETAIL TRANSACTION REPORT - FIXED INCOME 
02/01/01 TO 02/28/01 
SETTLEMENT DATE BASIS 
009530, 000901, 000001, 000928, 000929, O00 
MATURITY TRADE/ TXN COUPON PAR VALUE 
/ENTRY SETTLE TYP YIELD ORIGINAL FACE 
08/16/01 02/21/01 PURC 4.740 4,000,000.00 
027 22/01 02721702 4.852 
11Y 29/0 (02/21/00 PURC  F4&..559. -14,:000;:000. 00 
02/22/01 02/21/01 4.723 
05/18/01 -02/ 21704 “PURG ~S2140 12,/000;:000.,00 
02/22/01 02/21/01 5.204 
04/17/01 02/21/01 PURC 5.260 12,000,000:00 
02/22/01 02/21/01 5. 308 
04/30/01 02/02/01 PURC 5.550 25,000), 000.00 
02/22/01 02/02/01 5.950 
02/02/01 SALE 5.550 -25,000,000.00 
02722/01 02/027 01 5550 
06/19/01 02/22/01 PURC 4.980 10,000,000.00 
02/22/01 02/22/01 5.062 
09/21/01 02/23/01 PURC 4.820 20,000,000.00 
02722/01 02/23/01 AV IO 
VANS 010.277.2304, PURC © 4.7 70 5,000,000.00 
02/2270 02/23/02 4.946 
OL/ 31/02, 02/23/01 PURC: 45120 5,000,000.00 
02/22/01 02723701 4.942 
02/15/04 0272370 BURC 42750 18,000, 000.00 
02/22/01 02/23/01 4.824 
12/28/01 02/27/01 PURC 4.600 25,000,000.00 
O2Z/2 1/01 02/27/01 4.786 
05/25/01 02/27/01 PURC 4.940 20,000,000.00 
02/27/01, 02227 201 5.000 
OD/AZL/OM 02/27/01 PURG 4,700 50), 0:00), 0010.00 
OZ A277 202, 102/72 7,/701: 4.830 
09/21/01 02/27/01 PURC 4.690 15,000,000.00 
02727701 02727 700 4.819 
12/28/01 02/27/01 PURG 42590 25,000), 000500 
02/27 (01202727 700 ATS 


FoR AgN © TL SC) © 


Al Ar By a]: 


0931, 009906, 009907 
BOOK VALUE 


PREM / (DISC) 


37907, 306267 
=927, 0938539 
1s POUZ ZS oe Z 
=A Dy, OO L2S: 
Ll 2802 O9S:23 3 
-147,346.67 
11,,903,475:.00 
96.9729). 00 
29,, 000;,,000):,00 


=295,0010;,,000'. 00 


9838), 15000 
=Lol;, 850.00 
1097, 43:7 7,66,6:;. 67 
=9102. 333.559 

4 8217, 787 30 
SB 2 WA OO 
4,775,800.00 
-224,200.00 
7p 2827, 392..93 
Seo? 2.457 
24,028,888.89 
Oe All eed. 
NOP HO 2S SSS 
=238,766.. 67 
AS, 699,277 278 
= OA L222 
14,597,441.67 
410/27, 5 59:.83 
24,031,000.00 
=9:69), 0.010.100 


RUN: 


(INTEREST) 
AMORT/ (ACCRET) 


03/02/01 


PAGE: 4 


OO OOS 


(GAIN) /LOSS 
SETTLEMENT 


=3%, 90:7 7,306.67 


aU Si O02 23 Ree 


i852; ,OOSRSS 


=411', 9035, 4:75:00 


=29,,000;, 000).00 
= 130 O72 aOn, 
29), 3 M7 Gul 2esB7 


~9,,. 338, 15.0:00 


-19,437, 666.67 


=4,, 8215, 187. 50 


= 45 115) 800200 


— LT 2 98'2;,3322.08 


-24,028,888.89 


=O} ONs 233). o 5 


=4.8),699);2,10 a8 


=14), 5:97), Aas oe, 


=24, 031,000.00 





















































































i} - os J 
Dy im ' i en ; ra i a | 
; i rf i i, i e 
! yy aoe N i at ney at i 
Hy ; : ne rill } ae 
<—he ue! { nal J i mh 
' thd Hy : 
rit ; \ a ! ; 
ul i ‘ i ve r i \ ia Ki!) ea 
- eh ye Tr r i i i ahr 
¢ | / ad iF 4 a 
i ee ae . a 
i ‘i j ve eo . al 
i uf : # F ai imi) , a 
j ~ » ; Ney 
4 - ts Fa J % i ut iy A 
" ' me ara 
_ any 4 ta) a i) - LA te 
; a Pr ‘ ot ‘ ne “ a 2 a 
f i a ‘ vi ‘ | “ ae i 
bel ie, be , ta iy n+ a 
4 j 
\ \ , ' \ fi 1 Le | 
fy i | ee, 4 aan = niin 
' , nt | ony a yea File 
iy r w, ie co) oe 7 a ‘ 
f ; 4 A, " “lye 
il na) “4 2 ia Meee i ant 
. 1a : a ae 
{ 1 * ae D> ai li 
4 “i I bal ier 
{ * i" it oft Y wd § un y 
i ‘ iy y a wy] , oe es) 
, , + y ' ~ Pn ! ie) 
“ i} = ‘oe ‘z , - is, 
{ a ir. au 1 sl ot 
f 4 A i 
; , ry 7? ' ‘i ; tu ao 
; I NE TM 
. bi ay oe ' ‘ , my i a aie i FA : 
. eR AR het Nate Nol ae 
ft ’ a ' : ee ee th eh 
P , A Mt ite thy ar E 
, ) on 
by acm, ‘ 
’ u ee tun te 
ei Soe yen ha) abe 4 oe iG 
fun el i | a4) hes . } = i ie pee ee ht tA at re we 1A 
1 a 
ay oh 
; » 
" be a 
rh wey 
“ 
j in 
. 5 er ee ee ea ee 
- > at ¢ ti : ey by 
vy F La eh a eM ee ee Ce iho 
; ne lege dae: (Loe a aj ere eh )! rir ; wih Pe in, 404 ia i af 
. ' Pie ' an if 4a eh ih Ba eG y Pe ea iA ce wn mi all ey | 
4 i a Ps 
; | Se i 
A i. 
i : ¥ De) 
; es ett 
i a on a 
| 
=! i 7 Te yi) ; ili 
= Ne ee re 
f 4 “eh ; eel Or ah 
4 i ; ’ ¥ + 
d ™ - 
; se 
\ J ' hy ’ al 
i \ ' +e E 
‘ y " ¥ a 
* an Oe ae! 
m ut ay \ ey) eee 
( nan x m ee , % Pa ae e, 
i PDA bes Lr is Pros er dol a 
~~ Co os . o } 
" - oe ae At { We 5 
1 at * } ve Wy, ae) ip se j 1 " 
; ; ho ei < ‘| had Ni u'r Ld oe ies mane > 
: v } « " u ai) i) uy) 
ih mia - a eee he ; 
Vestienieds ae pe eae A en a a etd r a 
1 te f by) dehne yb eet re rah Kd tee bate r pel 
iy : y ' , Ya " i 
: i ’ Oa inl iy 
‘1 y " " ms f it i 
: , , i es yee 
Hate? ‘ | Le i 
Mat « d i H aan, 
if i it 
; 7 ° c ¥ i i, 
i i iP eS eae { 
* \ 7 aie hen 
ios mh : y ? ft; 
: Wy a | 4 a 
1 at, ‘ } ee a 
il i 
pe | ph tity ae ha 
fh. 1) a 
a i 


il 
ety TT r r W\saihs Ni 
I ha i -, i 

a sa hee ‘ey 

yy ae ia 

f i é , Oe 
Re \ ia 4 r 

fi @ 
” lf Ti! ™ 
, mY be 
Af i] 1 
mn 
! i ' ( i 





Cl ¥3/7C-OnU N DY Om SAN FRANCIS GO 
MR. DANIEL D ANG Ww, Al oy = oo 4 a8 


* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME 


02/01/01 TO 02/28/01 
REPORT GRAND TOTALS 





ASSETS 
PAR 
TYPE/ WEIGHTED ORIGINAL FACE PREMIUM/ AMORTIZATION/ 
TXN# YIELD PAR VALUE VALUE BOOK VALUE (DISCOUNT) (ACCRETION) (INTEREST) 
PURC 5.078) 725 .5.00;,,000:00 7247161799716 =113380027 84 
( 33) 
SALE 4.902 -113000000.00 -112610458. 43 389; 5415. 577 = (S31 71610. 50 
( 6) 
INTR Sey Si = 2,921,002 576 = M2807 Z2601.99. 
( 27) 
MAT 6.502 -457300000.00 =45292869 7.29 =87.9297 989.03 


PAGE: 5 
RUN: 03/02/01 00:00:13 


LOSS SETTLEMENT 


=(L4, 1617 9972, 16 


=206,; 1:92 62-113), 5487325259 


4'57.,083, 380.03 
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CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 





5 SUSAN LEAL 
; TREASURER 
DANIEL P. DALY 
o| CHIEF INVESTMENT OFFICER 
April 5, 2001 
The Honorable Willie L. Brown Jr. The Honorable Board of Supervisors 
| Mayor of San Francisco City and County of San Francisco 
| City Hall, Room 200 City Hall, Room 244 
| 1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 
| San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


| Ladies and Gentlemen: 


| This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 
under management. To highlight the activities of our portfolio during the past nine months, the results 
reflect earnings of pooled and the total funds, some of which have been severely restricted by arbitrage 
regulations. 


| Interest Received $ 123,507,029 Earned Interest Yield 
| Total Net Earnings $ 127,716,852 Pooled Funds 6.236% 
Average Age of Portfolio 247 Days All Funds 6.276% 


Total cost of the securities on hand on March 31, 2001 was $2,942,135,671 with a market value of 
$2,962,756,380 plus fixed assets accrued earnings of $16,711,928. 


In accordance with Administrative Code Sec. 10.79.2 and provisions of California State Government Code 
Section 53646, we are forwarding herewith computer printouts detailing the City’s investment portfolio as of 
March 31, 2001. These investments are in compliance with California Code and our statement of investment 
policy, and provide sufficient liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of March 2001, earned interest yield and end of 
period portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on March 31, 2001. 

4. General journal detailing purchases, sales, and interest activities during the month of 
March 2001. 
VA 


i ) () PF Rh prem, 
i ds @ Ae a ra ™ —., 
Very truly yours, “UME! Vio OEP 
Oak A : 


f Ay PE EF nn. 
eee °~5 2001 
Susan Leal eran 
Treasurer INO y 





Enc. 
cc: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-AIl Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., C. Vogel 
Transportation Authority — A. Nash 
San Francisco Public Library — 2 copies 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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erry 7 COUNTY OF -SAN FR ANN C LS co 
MR DANIEL DALY 415-554-4487 
PoR tT FOL. 0 STAT ios Pa es PAGE: 1 
3/01/01 THROUGH 3/31/01 RUN: 04/02/01 09:07:11 
ALL FUNDS 
-------- GOV'T SECURITIES -------- ---------- TIME DEPOSITS --------- 
ASSETS LIABILITIES ASSETS LIABILITIES TOTAL 
TOTAL INCOME RECEIVED IN THIS PERIOD: -12,079,008.41 (iti N/A 12,079,008.41 
TOTAL NET EARNINGS THIS PERIOD: 15,024,273.91 00 00 N/A 15024, 2731.91 
AVERAGE DAILY PORTFOLIO BALANCE: 2,900, 652,929.42 .00 .00 N/A 2,900, 652,929.42 
EARNED INCOME YIELD THIS PERIOD: 6.099 000 000 N/A 6.099 
END OF PERIOD PORTFOLIO BALANCE: 2,942,135, 670,50 00 00 N/A 2,942,135,670.50 
CURRENT AMORTIZED BOOK VALUE: 2,945, 314,183.57 00 00 N/A 2,945, 314,183.57 
WEIGHTED AVERAGE YIELD AT END OF PERIOD: 5.645 000 000 N/A 5.645 
WEIGHTED AVERAGE DAYS TO MATURITY: 247.51 00 00 N/A N/A 
WEIGHTED AVERAGE DAYS TO CALL: 24754 00 00 N/A N/A 


NET PORTFOLIO YIELD, 365-DAY BASIS: 6.099 
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Cok, 7 COU Ne Ty, OVE SAN FRAN CIs :¢ 0 
MR. DUAN!) ci ck: .G DALY 4°: 5 = 5 5 4 = 4 4 8 7 PAGE: 1 
(SIRPT) INVESTMENT aN VeboON eh OUR -¥ RUN: 04/03/01 00:01:33 
INVESTMENTS OUTSTANDING AS OF 3/31/01 
MAJOR SORT KEY IS ICC# 








CUPN TRDNG BOOK PAR VALUE 
SUMMARY DESCRIPTION RATE YIELD PRICE SHARES BOOK VALUE 
(Investment Type) 11 TREASURY BILLS 2. 90 sa(.C) 5.471 5.641 97.004 88,000,000.00 85,363,240.84 
(Investment Type) 12 TREASURY NOTES 39q 1373. (6) 5485. S80) 99.2799 «17059, 0057000300) 9 L051 7 S68), 7Ass;..23 
(Investment Type) 41 FNMA DISCOUNT NOTES 6.81% (C) D450 ~5:.699) 95).,.642 209,275,000.00 200; 20 1764929 
(Investment Type) 42 FARM CREDIT DISCOUNT NOTES 1.4 PoC) 4.683 (4.767 984,251 44,000,000.00 "43, 230,261.11 
(Investment Type) 43 FEDERAL HOME LOAN DISC NOTES 17 .853:(C) o4:9'8 55'-.6319'* 917.555 538,429,000.00 525, 262, 563,907 
(Investment Type) 44 FMC DISCOUNT NOTES LL. 9OSAE) 4.653 4.785 + 97,223 360,000,000.00 350,004,089.73 
(Investment Type) 81 COMMERCIAL PAPER DISC 11.04% (C) SIMS Sides. 98.840 328,500,000.00 324,689; 150.55 
(Investment Type) 91 NEGOTIABLE C.D.'S 12:..303.(C) 9:969 5.969 100.000 362,000,000.00 362,000,000.00 


REPORT TOTALS = SESE SHE Sos sssss55 SSSSssSsSsss55555 SSSssSS55555=5=5==5 
ASSETS FIXED 5.392 5.582 98.425 2,989,209,000.00 2,942,135,670.50 
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INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 03/31/01 








INVEST DESCRIPTION CUSIP BANK 
NUMBER PURCHASE MATURITY DATE BROK 

A 38558 T BILL 912795GA3 19 
10/11/00 04/05/01 40 

A 38601 UNITED STATES TREAS BILLS 912795GJ4 19 
11/20/00 05/31/01 40 

A 38611 UNITED STATES TREAS BILLS 912795Gd4 19 
11/20/00 05/31/01 40 

A 38707 UNITED STATES TREAS BILLS 912795GQ8 19 
02/15/01 08/16/01 40 

A 38709 UNITED STATES TREAS BILLS 912795608 19 
02/21/01 08/16/01 40 

A 38710 UNITED STATES TREAS BILLS 912795HM6 19 
02/21/01 11/29/01 40 

SUBTOTAL (Investment Type) 11 TREASURY BILLS 2.92% 

A 36757 T NOTE (100.2) 9128274E9 19 
05/15/98 05/15/01 40 

A 36761 T NOTE (100.2) 9128274E9 19 
05/15/98 05/15/01 87 

A 38638 T NOTE (99.22) 9128275L2 19 
12/14/00 07/31/01 40 

A 35192 T NOTE (97.8) 912827B92 19 
08/15/96 08/15/01 40 

A 35213 T NOTE(98.27) 912827239 19 
09/03/96 08/31/01 89 

A 35214 T NOTE(98.27) 912827239 19 
09/03/96 08/31/01 74 

A 35215 T NOTE(98.27) 912827239 19 
09/03/96 08/31/01 40 

A 935254 f NOTE (97271) 912827239 19 
09/03/96 08/31/01 87 

A 37786 T NOTE (99.26) 9128275P3 19 
08/31/99 08/31/01 40 

A 37787 T NOTE (99.30) 9128275P3 19 
08/31/99 08/31/01 40 

A 37788 T NOTE (99.235) 9128275P3 19 
08/31/99 08/31/01 40 

A 37789 T NOTE (99.21) 9128275P3 19 
08/31/99 08/31/01 40 

A 37790 T NOTE (99.30) 9128275P3 19 
08/31/99 08/31/01 89 

A 37791. T NOTES 92241)5 9128275P3 19 
08/31/99 08/31/01 89 

A 37792 T NOTE (99.30) 9128275P3 19 
08/31/99 08/31/01 74 


FUND 
SAFE 


100 
000 
100 
000 
931 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
O00 
100 
000 
100 
000 


SAN boR A Ne 17S, C20 
41 5 = 55 40> 4 247877 
RUN: 04/03/01 
CPN RATE PAR/SHARES MARKET VALUE 
YTM TR BOOK MARKET PRICE 
6.0550 20,000,000.00 19,990,000.00 ' 578,588.88 
6023/99) 19,407,955.56 99.95000000000 SUNGARD 
6.0400 9,000,000.00 8, 933,606.56 199;,.317 5.300 
6.2428 8, 710,000.00 99:..26229508197 SUNGARD 
6.0400 21,000,000.00 20,845,081.97 4:65:,/0:2'9../010 
6.2403 2:0;, 323, 600.200 99526229508 197 SUNGARP 
4.8250 20,000, 000.00 19,683,599 .78. 120,625.00 
4.9456 19, 512,138.89 “982 41779891304 SUNGARD 
4.7400 4,000,000.00 337 93.6 ile S916 20,540.00 
4.8524 3,907,306.67 98.41779891304 SUNGARD 
4.5550 14,000,000.00 13,625,298 3:5 69,084.17 
Tera) 13, 902,239.72 GIs 323559610718 “SUNGARD 
5.4713 88,000, 000.00 87,014,258). 62 1,453), 233105 
5.6410 85,363,240.84 98.87983900000 
D200 30,000,000.00 30,0377, 5001.00 63/87, 63:9: 2250 
5613'S 30,009,375.00 100.1250000000 SUNGARD 
D.x6250 30,000,000.00 3:0) 037 77300100 63:8)-63.9.250 
Ds 61135 30,009,375.00 100.1250000000 SUNGARD 
5.5000 50,000,000.00 50), 203752 5200 455718 0L <0 
5... D996 49,843,7/750.00 100.4062500000 SUNGARD 
1.8750 7,000,000.00 1, O95; Sila. 00 6879 Z25R159 
8.5648 6, 806,890.63 101.3125000000 SUNGARD 
6.5000 5,000,000.00 5, 042, 187.50 28,260.87 
6.7804 4,941,406.25 100.8437500000 SUNGARD 
6.5000 5,000,000.00 5,042, 187. 50 287, 260%.187/ 
6.7804 4,941,406.25 100.8437500000 SUNGARD 
6.5000 5,000,000.00 5, 0/42,, LS7 2-50 2837, 2OOr18i7 
6.7804 4,941,406.25 100.8437500000 SUNGARD 
6.5000 5,000, 000.00 5, 0425 U8 7250 28,260! 168 
Ti oA56 4,865,176.64 100.8437500000 SUNGARD 
5.5000 5,000,000.00 5 O21, BS. O10 237293204 
5'.-613.0 4,989, 453.213 100. 4375000000 SUNGARD 
5.5000 10,000,000.00 10) 043% 7 S0/.2010 47,826.09 
5.5498 9,990,700.00 100.4375000000 SUNGARD 
5.5000 10,000,000.00 10,043,750.00 47,826.09 
5.6465 9,972, 656:./25 100). 4375000000 SUNGARD 
5.5000 5,000,000.00 57, O2As Oe Si1010 237 (ONS 204 
5.6885 4,982,421.88 100.4375000000 SUNGARD 
5.5000 10,000,000.00 10,043,750.00 47,826.09 
5.5450 9,991,600.00 100.4375000000 SUNGARD 
5.5000 5,000,000.00 Sy, O21y, 875.010 2377913704 
5.6885 4,982,421.88 100.4375000000 SUNGARD 
5.5000 10,000,000.00 10,043,750.00 47,826.09 
Bre Oe Si) 9,991,600.00 100.4375000000 SUNGARD 


MAJOR SORT KEY IS ICC# 


PAGE: 1 
00:01:49 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 








31,455\. 5:6 
24,231... 5.6 
516, 45'6;./97 
510), 7/9)Si48:9 

8,865 .:29 


53,, 974... 46 


28,125,100 
28,125.00 
35.95, 35 OO 
284,984.37 
LOO iS aZS 
KOO; Sd e25 
HOO; 1 Bis 25 
177, OL0= 86 
S27 AZISAOU: 
537, 050500 
TM O35 
30) 4 S38. ae2 
52, 150.010 
319) AOS ee 


B27 US) OS OG) 
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INVESTMENTS’ OUTSTANDING AS OF 03/31/01 
MAJOR SORT KEY IS ICC# 








(RPTMKT ) 
INVEST DESCRIPTION CUS EP BANK FUND 
NUMBER PURCHASE MATURITY DATE BROK SAFE 
S77:93> Pf NOTE (99.21) 91282 / SPS 19 100 
08/31/99 08/31/01 74 000 
37794 T NOTE (99.21) GV28 27523 19 100 
08/31/99 08/31/01 oy 000 
37795 T NOTE (99.30) GUZB2TSPRS 19 9'5:3:0) 
08/31/99 08/31/01 87 000 
38615 T NOTE (99.14) 9128275P3 19 100 
11/27/00 08/31/01 40 000 
38631 T NOTE (99.21) GI 2A8275P3 19 9530 
12/11/00 08/31/01 40 000 
38646 T NOTE (99.21) 9128275P3 19 937 
12/14/00. 08/30/04 40 000 
38656 T NOTE (99.26) OU28275P3 19 100 
12/21/00 08/31/01 40 000 
38658 T NOTE (99.28) 9A282) 923 19 100 
12/28/00 08/31/01 40 000 
38627 UNITED STATES TREAS NTS 9128275R9 169 100 
I270E/00! L031 /01 40 000 
37994 T NOTE (99.23) S128 21265 19 100 
TAASO799" 1430/01 40 000 
37995: I NORE. (99\:23) OU28 27265 19 100 
11/30/99). V1 / 30/01 87 000 
35462 T NOTE 9128272E1 19 100 
12/31/96 (12/31/00 40 000 
359521 T NOTE(98..10) 9128272G6 19 al 
01/31/97 04/31/02 89 000 
S59 22) Ty NOME (9 Of aL 1) 912827266 19 100 
OL/ SL AIFF OLA 315/02 74 000 
355923; T NOUR (9911) 912827266 159 il 
Ones SS / 992 OL 31/02 74 000 
35524 T NOTE (99.25) 912827266 19 100 
01/31/97 01/31/02 87 000 
355926 “EF NODE C99). 7.6) 912827266 19 100 
01/31/97 01/31/02 89 000 
35927 T NOTE (99.16) 9128272G6 1e9 100 
ON SL/97- 01/32 £02 89 000 
35528 T NOTE (99.16) 912827266 19 100 
OUP 31/97 OL/31L/02 74 000 
38096 T NOTE (99.18) 9128275X6 19 ib 
01/31/00 01/31/02 40 000 
38097; T NODE: (9.9525) 9128275X6 19 100 
OL/31/00. OL/3 E402 45 000 
38098) Ti NOTE: 1 G9197525)) 9128275xX6 NY) 100 
01/31/00 01/31/02 89 000 
S80/9)9) TI NOME s((99i 83) 9128275X6 189 100 
01/31/00 01/31/02 89 000 
38100) Ty NOTE, -(99%25) 9128275xX6 189 100 
01/31/00 01/31/02 87 000 


CPN RATE 


YTM TR 


PAR/ SHARES 
BOOK 





5.5000 
568.85 
5.5000 
5.6885 
5.5000 
3.94510 
5.5000 
6.2902 
5.5000 
6.0155 
5.5000 
6.0216 
5.50.00 
Dis 1 9'GOZ 
5.32000 
Sef E SL 
D185 0 
6.90907 
5-8: 150 
6.0306 
5:.8:7/5.0 
6.0306 
6.1250 
6.1864 
6.2500 
6.6536 
6.2500 
6.4092 
6.2500 
6.4092 
6. 250.0 
6.3051 
6.2500 
6.3 120 
6.2500 
6.31609 
6.2500 
6: 3:02 
6231.50 
6.6164 
6.3750 
6... S01 
6.3750 
6. 206i 
6.3750 
6.6121 
653:750 
G9 0089 


4,982,421.88 
5,000,000.00 
4,982,421.88 
10,000,000.00 
9,991,600.00 
45,000,000.00 
AAT SG, 328513 
20,000,000.00 
195,926; 5.627.500 
50,000,000.00 
49,.816;,40'G:.:25 
45,000,000.00 
44,906,835.94 
25,000,000.00 
24,962,890 .63 
26,000, 000.00 
26,080,026.76 
25,000,000.00 
245,921, 1314 ..3:8 
25,000,000.00 
24,927,734.38 
10,000,000.00 
9, 6, S'EZ%.510 
20,000,000.00 
19,661, 3:68". 75 
4,000,000.00 
37 I Sip LZOOO 
6,000,000.00 
Dp G9, C8 50 
5,000,000.00 
4,988, 35:0:.,00 
10,000,000.00 
9, 948}, 4372150 
10,000,000.00 
yy chaeir dl/zore 1010) 
10,000,000.00 
OF, G49, 28)..1'5 
8,000,000.00 
in MOA 7p S010 
8,000,000.00 
hy, 980),,625: 0.0 
8,000,000.00 
7,980), 625: 010 
8,000,000.00 
7,965,000.00 
8,000,000.00 
Tip DSa ZOO, OO 





ror. Gr ©: 
4 48 7 


MARKET VALUE 
MARKET PRICE 
DO 21e87o20.0 
100.4375000000 
SPO 21,815". 00 
100.4375000000 
10,043, 750.00 
100.4375000000 
45,196,875.00 
100.4375000000 
20,087,500.00 
100.4375000000 
50,218, 750.00 
100.4375000000 
45,196,875: 00 
100.4375000000 
29), L095 3:79.2.00 
100.4375000000 
26,227,900). 00 
100.8750000000 
25,250,000.00 
101.0000000000 
25%,290., 0.0'0:.-0.0 
101.0000000000 
1O,.13%,-90:0:.00 
101.3750000000 
20.334 7.250%, 010 
101.6562500000 
4,066,250.00 
101.6562500000 
6720:9:9)7,,397 5..00 
101.6562500000 
5,082, 82-2250 
101.6562500000 
WO 6S) ,,625'.0'0 
101.6562500000 
L057, 1.657/62.9".:00 
101.6562500000 
LO 6 5-625;.-00 
101.6562500000 
8,140,000.00 
101.7500000000 
8,140,000.00 
101.7500000000 
8,140,000.00 
101.7500000000 
8,140,000.00 
101.7500000000 
8,140,000.00 
101.7500000000 


RUN: 04/03/01 


PAGE: 2 
00:01 349 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


234/913 04 
SUNGARD 
23,913.04 
SUNGARD 
47,826.09 
SUNGARD 
215, 2174.39 
SUNGARD 
95,652.17 
SUNGARD 
239,130.43 
“SUNGARD 
215, 2.39 
SUNGARD 
119,565.22 
SUNGARD 
641,381.21 
SUNGARD 
492,273.35 
SUNGARD 
492,273.35 
SUNGARD 
153,970.99 
SUNGARD 
207, 182432 
SUNGARD 
41,436.46 
SUNGARD 
62,154.70 
SUNGARD 
51,795.58 
SUNGARD 
103,591.16 
SUNGARD 
103,591.16 
SUNGARD 
103,591%16 
SUNGARD 
84,530.39 
SUNGARD 
84,530.39 
SUNGARD 
84,530.39 
SUNGARD 
84,530.39 
SUNGARD 
84,530.39 
SUNGARD 


39',493;. 12 

SO 4 53). 

527, 150..50:0 
460,546.87 
160, 93:7... 50 
402,343.75 
290,039.06 
146,484.37 
278; ,280 029 
322; 269.02 
3221-269) 1612 
160), 937-3. 5:0 
669,881.25 

93), 22:53,00 
L339 OST oO 

94,462.50 
21, Sto O 
212,500.00 
216,406.25 
175,625.00 
Se Shi) Sy 500) 
1595, 37S. O16 
175,000.00 


1SBy 735000 
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crgry/countTvTy oF SAN FRANCISCO 
MR. DANIEL DALY 415-554-4487 
INVESTMENT INVENTORY WITH MARKET VALUE PAGE: 3 
(RPTMKT) RUN: 04/03/01 00:01:49 
INVESTMENTS OUTSTANDING AS OF 03/31/01 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE CURR ACCR INT UNREALIZED GAIN 

NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE PRICE SOURCE UNREALIZED LOSS 

A 38101 T NOTE (99.18) 9128275X6 19 100 6.3750 8,000,000.00 8,140,000.00 ' 84,530.39 175,000.00 
01/31/00 01/31/02 87 000 6.6121 7,965,000.00 101.7500000000 SUNGARD 

A 35724 T NOTE (99.16) 912827280 19 1 6.6250 10,000,000.00 10,256,250.00 278,176.80 309, 650.00 
04/30/97 04/30/02 50 000 6.7526 9,946,600.00 102.5625000000 SUNGARD 

A 38374 T NOTE (99.16) 912627277. 15 100 6.2500 . 25,000,000.00 25,632,812.50 392,783.15 759,765.62 
06/30/00 06/30/02 87 000 6.5249 24,873,046.88 102.5312500000 SUNGARD 

A 38375 T NOTE (99.16) 9128272Y7 19 100 6.2500 25,000,000.00 25,632,812.50 392,783.15 759,765.62 
06/30/00 06/30/02 40 000 6.5249 24,873,046.88 102.5312500000 SUNGARD 

A 38376 T NOTE (99.16) 9128272Y7 19 100° 6.2500 25,000,000.00 25),632,812.50 392,783.15 759,765.62 
06/30/00 06/30/02 89 000 6.5249 24,873,046.88 102.5312500000 SUNGARD 

A 36594 T NOTE (99.16) 9128274B5 19 5005 5.5000 200,000.00 204,687.50 30.05 5,677.50 
03/31/98 03/31/03 89 000 5.6148 199,010.00 102.3437500000 ‘ SUNGARD 

A 36595 T NOTE (99.16) 9128274B5 19 100’ 5.5000 8, 650,000.00 8,852, 734.38 1,299.86 246,001.88 
03/31/98 03/31/03 89 000 5.6160 8,606,732.50 102.3437500000 SUNGARD 

A 36596 T NOTE (99.16) 9128274B5 19 3052 5.5000 150,000.00 153 515.63 22.54 4,258.13 
03/31/98 03/31/03 89 000 5.6148 149,257.50 102.3437500000 SUNGARD 

A 36597 T NOTE (99.16) 9128274B5 19 3051 5.5000 1,000,000.00 1,023,437 .50 150.27 27,937.50 
03/31/98 03/31/03 89 000 5.6043 995,500.00 102.3437500000 SUNGARD 

A 33942 T NOTE (88.20) 40 2535 5.7500 5,000.00 5,162.50 35.74 7315 25 
09/27/94 08/15/03 40 000 7.5200 4,431.25 103.2500000000 SUNGARD 

A 37126 T NOTE (99.22) 9128274U3. 19 9530 4.2500 10,000,000.00 9,975,000.00 160,842.54 8,400.00 
11/16/98 11/15/03 50 000 4.3250 9,966,600.00 99.75000000000 SUNGARD 

A 38616 T NOTE (95.26) 9128274U3 19 100 4.2500 15,000,000.00 14,962,500.00 241,263.82 594,140.62 
119 26/:00111/15703 40 000 5.8164 14,391,253.03 99.75000000000 SUNGARD 

A 37378 T NOTE (99.22) 9128275A6 19 100 4.7500 5,000,000.00 15,145,312.50 88,570.44 194,531.25 
02/16/99 02/15/04 74 000 4.8246 14,950,781.25 100.9687500000 SUNGARD 

A 37379 T NOTE (99.12) 9128275A6 19 100 4.7500 15,000,000.00  15;'1%5,312.50 88,570.44 239,062.50 
02/16/99 02/15/04 714 000 4.8925 14,906,250.00 100.9687500000 SUNGARD 

A 38473 T NOTE (95.27) 9128275A6 19 100° 4.7500  15,.000,000.00 °15,:145,312..50 88,570.44 II; 093.05 
08/15/00 02/15/04 40 000 6.0915 14,374,218.75 100.9687500000 SUNGARD 

A 38474 T NOTE (95.27) 9128275A6 19 100 4.7500' 157,000;000.00 15,145; 312.50 88,570.44 771,093.75 
08/15/00 02/15/04 45 000 6.0915 14,374,218.75 100.9687500000 SUNGARD 

AR 38476 T NOTE (95.27) 9128275A6 19 100 4.7500 15,000,000.00 15,145,312.50 88,570.44 77093 315 
08/15/00 02/15/04 89 000 6.0915 14,374,218.75 100.9687500000 SUNGARD 

A 38477 T NOTE (95.18) 9128275A6 19 100 4.7500 15,000,000.00 15,145,312.50 88,570.44 813, 281225 
08/15/00 02/15/04 40 000 6.1845 14,332,031.25 100.9687500000 SUNGARD 

2B .38708 T NOTE (99.11) 9128275A6 19 100 4.7500 30,000,000.00- 30,290, 625.00 177,140.88 492,187.50 
02/16/01 02/15/04 40 000 4.9941 29,802,373.96 100.9687500000 SUNGARD 

A 38718 T NOTE (99.26) 9128275A6 19 100 4.7500. 18,000,000.00 18,174,375.00 106,284.53 210, 937.50 
02/23/01 02/15/04 40 000 4.8236 17,982,332.53 100.9687500000 SUNGARD 

A 38751 T NOTE (100.26) 9128275A6 19 100; -4. 7500) 15;,000;.000.00' 15,14 5ysai2..s0 88,570.44 D5 Tells 
03/21/01 02/15/04 40 000 4.4532 15,186,451.14 100.9687500000 SUNGARD 

A 38752 T NOTE (100.26) 9128275A6 19 100 4.7500 10,000,000.00 10,096,875.00 59,046.96 17, 187. 50 
03/21/01 02/15/04 87 000 4.4532 10,124,300.76 100.9687500000 SUNGARD 

A 38753 T NOTE (100.26) 9128275A6 19 100 4.7500 10,000,000.00 10,096,875.00 59,046.96 17, 187.50 
03/21/01 02/15/04 89 000 4.4532 10,124,300.76 100.9687500000 SUNGARD 

A 38754 T NOTE (100.29) 9128275A6 19 100 4.7500 20,000,000.00 20,193,750.00 118,093.93 14,062.50 
03/27/01 02/15/04 40 000 4.4137 20,284,659.88 100.9687500000 SUNGARD 
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(RPTMKT ) 
INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY DATE 
38755 T NOTE (100.29) 
03/27/01 02/15/04 
38756 T NOTE (100.29) 
03/27/01 02/15/04 
38757 Ts NOTE (100.29) 
03/27/01 02/15/04 
38763 T NOTE (100.21) 
03/29/01 02/15/04 
38764 T NOTE (100.21) 
03/29/01 02/15/04 
37949 T NOTE: (99'. 17) 
11/15/99 05/15/04 
38273 T NOTE (99.22) 
05/10/00 05/15/04 
38274 T NOTE (99s22) 
05/10/00 05/15/04 
38275 T. NOTE. (99222) 
05/10/00 05/15/04 
38276 LT. NOTE (99.22) 
05/10/00 05/15/04 
SUBTOTAL (Investment Type) 12 TREASURY 
38560 FEDERAL NATL MTG ASSN DISC 
10/11/00 04/05/01 
38620 FEDERAL NATL MTG ASSN DISC 
11/29/00 05/24/01 
38714 FEDERAL NATL MTG ASSN DISC 
02/22/01 06/19/01 
38562 FEDERAL NATL MTG ASSN DISC 
10/11/00 06/21/01 
38691 FEDERAL NATL MTG ASSN DISC 
02705701 07/05/01 
38574 FEDERAL NATL MTG ASSN DISC 
10/18/00 10/05/01 
38575 FEDERAL NATL MTG ASSN DISC 
10/18/00 10/05/01 
38685 FEDERAL NATL MTG ASSN DISC 
01/26/01 10/05/01 
38643 FEDERAL NATL MTG ASSN DISC 
12/14/00. 11,/02/01 
38669 FEDERAL NATL MTG ASSN DISC 
01/08/01 11/16/01 
38633 FEDERAL NATL MTG ASSN DISC 





12/11/00 





11/30/01 
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7 € OU NT ¥ Om SAN FRANCISCO 
DANIEL DALY AM Ty SS? 5, Ain 14? 4 Bin 
INVESTMENT INVENTORY WITH MARKET VALUE 
INVESTMENTS OUTSTANDING AS OF 03/31/01 
MAJOR SORT KEY IS ICC# 
CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE 
BROK SAFE. Y¥TM TR BOOK MARKET PRICE 
9128275A6 iL: 100 4.7500 20,000,000.00 20,193,190 «00 
45 000 4.4224 20,279,972.38 100.9687500000 
912827506 19 100 4.7500 20,000,000.00 207.1937,750;..00 
87 000 4.4166 20,283,097.38 100.9687500000 
9128275A6 169 100 4.7500 20,000,000.00 207 193,,-150.2.00 
89 000 4.4109 20,286,222.38 100.9687500000 
9128275A6 159) 100 4.7500 10,000,000.00 10,096, 875.00 
40 000 4.5089 10,219,173.00 100:.9687500000 
9128275A6 19 100 4.7500 10,000,000.00 10,09'6,,8'75..00 
87 000 4.5147 10,117,610.50 100.9687500000 
GUZB2ZT OES 19 100 5.2500 20,000,000.00 20,468, 750.00 
45 000 5.8824 19,506,250.00 102.3437500000 
GE 28217 SES 19 100° 9.2500 10,000, 000.00 10,.234,3:75-00 
45 OOO 6.7885 9,467,187.50 102.3437500000 
9128275F5 19 100 §..2500 10,000,000.00 10,234, 375).00 
87 000 6.79324 9,465, 625..00 - 102.3437500000 
9128275F5 19 100 5.2500 10,000,000.00 10,234 3:75.00 
89 000 6.7885 9,467,187.50 102.3437500000 
91 28275F5 1:9 100. 5.2900 20,000,000.00 20,468,750.00 
40 000 6.7885 18,934,375,.00 102 ,34'3750.0000 
NOTES 35.91% (M) 5.4856 1059005000. 00 1070074850.01 
5.8184 1051368715.23 101.0453070000 
313589DY6 19 9901 6.33.00 5,000,000.00 A OO ZIT 18 
40 000 6.5324 4,845,266.67 99 ~94555555556 
SLB 58 9E 21 bes) 100 6.2700 15,000,000.00 A 894 al ood, 
40 000 6.4683 14 7-240; 200: 00: 99.27.8611 Ia 
313589HB2 ate) 100 4.9800 10,000,000.00 97,8957 983-33 
40 000 5.0619 9,838, 250..00 98... 95983333333 
313589HD8 a) 9530" 662, 2500 20,000,000.00 19, 786, 700. 00 
40 000 6.5371 19, LAU, S27 18 9859338500000 00 
S13 S89HT 3 19 9530 4.9450 15, 0:0.0;, 0.00: 010 147,81:67:33.36.33 
40 000 5.0490 14,690), 937.50. 98. / 15595595556 
313589MP5 19 100 6.1100 5,000,000.00 4,884,943.06 
40 O00 6.4982 4,101,288 .89 - 972 698 8.61140 
313589MP5 a) 100 ~6. 1050 20,000,000.00 On S397, TZ. ZZ 
40 O00 6.4926 18, 806,133.33 97, 69886117101 
313589MP5 19 926 4.9700 2,500,000.00 24 4427 471458 
40 000 5.1491 2 ANS 025.00 “97H O98So6VIT ANG 
313589NT6 49 930) 5.7400 23,000,000.00 22753915, 490.28 
40 000 6.0517 21, 815,487.22 - 975 35430555 5016 
313589PHO WY) 902 4.92.00 4, 115,000.00 4,640,441.83 
40 O00" -StsiSa 4, S71, 394 00 Sie TB20 20a m8 
SENS 25) We) JOS 0 Si 200 25,000,000.00 24,292), 483i oO 
45 000 6.0609 237 593,833). 33! IIS OOS 75000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
* --11,85.093 93 

SUNGARD 
118,093.93 
SUNGARD 
118,093.93 
SUNGARD 
59,046.96 
SUNGARD 
59,046.96 
SUNGARD 
397,375.69 
-“SUNGARD 
198,687.85 
SUNGARD 
198,687.85 
SUNGARD 
198,687.85 
SUNGARD 
397,375.69 
SUNGARD 


151,216.66 
SUNGARD 
321,337.50 
SUNGARD 
52,566.67 
SUNGARD 
597, 2200822 
SUNGARD 
11:3; 392.92 
SUNGARD 
14:0;020.83 
SUNGARD 
559,625.00 
SUNGARD 
22,434.03 
SUNGARD 
396,060.00 
SUNGARD 
54,164.42 
SUNGARD 
440, 916.67 
SUNGARD 


04/03/01 


PAGE: 4 
00:01:49 


UNREALIZED GAIN 
UNREALIZED LOSS 


18, 750.00 
15,625.00 
12,500.00 
32,, 82950 
34,375.00 

962,500.00 
767, 18s. 50 
768,750.00 
167, L8d.-5.0 


034, 35)..00 


794.45 
307,254.17 
5,266.66 
67, 950. 00 
12 O72 Oul 
4/3), 638-34 
TAY OLSIS89 
TiO LZ oO 
17'9;, 943706 
14,883.41 
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INVESTMENT INVENTORY WITH 


ORU Ne Ty ¥ 
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DALY 


SAN 


Ag rn a 
MARKET 


FRAN € IS 
Seo a | 
VALUE 


INVESTMENTS OUTSTANDING AS OF 03/31/01 


CUS AP 


313589PX5 


313589PX5 


313589RB1 


313589RB1 


S589 TKS 


313589TK9 


313589TK9 


313589TK9 


31358 9TK9 


FNMA DISCOUNT NO 


MR 
RPTMKT ) 
INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY DATE 
38670 FEDERAL NATL MTG ASSN DISC N 
OL/08401 Li /30:/-01 
38671 FEDERAL NATL MTG ASSN DISC N 
01/08/01 11/30/01 
38690 FEDERAL NATL MTG ASSN DISC N 
OL/Z6/01 L2/28/ 01 
38719 FEDERAL NATL MTG ASSN DISC N 
02/27/01, 12723:/01 
38729 FEDERAL NATL MTG ASSN DISC N 
03/09/01 02/22/02 
38730 FEDERAL NATL MTG ASSN DISC N 
03/09/01 02/22/02 
38731 FEDERAL NATL MTG ASSN DISC N 
03/09/01 02/22/02 
38732 FEDERAL NATL MTG ASSN DISC N 
03/09/01 02/22/02 
38733 FEDERAL NATL MTG ASSN DISC N 
03/09/01 02/22/02 
SUBTOTAL (Investment Type) 41 
38741 FEDL FARM CRED BK CONS DISC 
03/15/01 06/13/01 
38768 FEDL FARM CRED BK CONS DISC 
03/29/01 06/22/01 
38765 FEDL FARM CRED BK CONS DISC 
03/29/01 11/02/01 
38688 FEDL FARM CRED BK CONS DISC 
01/26/01 01/24/02 
SUBTOTAL (Investment Type) 42 FARM 
38561 FEDL HOME LOAN BK CONS DISC 
10/11/00 04/06/01 
38667 FEDL HOME LOAN BK CONS DISC 
01/08/01 04/06/01 
38583 FEDL HOME LOAN BK CONS DISC 
10/24/00 04/20/01 
38692 FEDL HOME LOAN BK CONS DISC 
02/05/01 05/02/01 
38693 FEDL HOME LOAN BK CONS DISC 
02/05/01 05/02/01 
38623 FEDL HOME LOAN BK CONS DISC 


11/30/00 05/09/01 


313313G6V4 


SLSS1L3HEM 


30331 3N01 


BU SB13SE9 


CREDIE DISC 


313385DZ6 


313385DZ6 


313385EP7 


31,33'85FB7 


313385FB7 


313385FJ0 


MAJOR SORT KEY IS 


BANK 
BROK 


6.86% 


40 
19 
40 


iar) 


ole 


Ws) 
40 
19 
40 
ay) 
40 
IL) 
40 
1g9, 
40 
9 
40 


FUND 
SAFE 


100 
000 
924 
000 
100 
000 
9580 
000 
100 
000 
100 
000 


CPN RATE 
YTM TR 
4.9000 
opel Wa) 
4.9000 
On L275 
4.9100 
5.1458 
4.6000 
4.7859 
4.5200 
4 A278 
4.5200 
4.7278 
4.5200 
4.7278 
4.5200 
4.7278 
4.5200 
4.7278 


ICC# 


PAR/ SHARES 
BOOK 

8, 000,000.00 
by 645,022.22 
7,000,000.00 
6, 689,394.44 
15,000,000.00 
14,312, 600.00 
25,000,000.00 
24,028,888.89 
2,000,000.00 
flere yllieaeee a alba bred lea 
2,000,000.00 
A Pe oe ell et el 
2,000,000.00 
ee Our ileal Me te: 
2,000,000.00 
7 Sierra ase iss: 
1,000,000.00 
95:6;,,055715:6 





9.4497 . 209;,.275-, 000)..00 
569932 200).2177, 649.27 
4.7300 20,000,000.00 
4.7866 19,763), 5010'..00 
4.6400 14,000,000.00 
4.6914 M37 8:416y4622:., 22 
4.4200 5,000,000.00 
4.5416 4), 866) 172522 
4.8800 5,000,000.00 
SiS iG A, 153% VSG. 67 
4.6828 44,000,000.00 
4.7666 A322 30), 2615.18): 
6.3300 35,000, 000.00 
6. 5383 833, 901, 7a 30 
5.3800 20,000,000.00 
Sra oda) Veal She itiveat/ ie 
6.2700 15,000,000.00 
6.4706 14-5347 91-9:.100 
5.0900 37,000,000.00 
Deelah 316759 0}, LOOr25 6 
5.0900 50,000,000.00 
eels 27 49 7392), OZT E38 
6.2000 39), 929), 000.00 
io) Sd) 38,828,734.04 


MARKET VALUE 
MARKET PRICE 
7,760, 780.00 
97.00975000000 
6,790, 682.50 
97.00975000000 
VA; 507, 8 12;. 50 
96.71875000000 
2A LO 8H. oO 
96.71875000000 
it, G27 Bale OO 
96.09375000000 
1, 9 21),.8:19 4010 
96.09375000000 
i921 487 57..00 
96.09375000000 
1-92, 87'S)... 010 
96.09375000000 
9607, 937.50 
96.09375000000 
204,427,042 .53 
97.68345100000 


19) BOB, VA 2s 22 
99.04086111111 
do hrs ec reditojolnalo 
IBS 9AAGL LTT 

4,868 601.. 11 
OU BIA ZL2 2222 

4,820,302 550 
96.40625000000 
43), 346.2600. 39 
98.51423000000 


Sic Mi ovmcnenshancie) 
OO POSH. 1 ae: Walt 
WOR BBG A222 
9993 de lel sledes esl: 
Ay OO, 1Bi3k3S 
GO MISS Z2Z222222 
36,841, 968.89 
99.57288888889 
49,786,444.44 
99.57288888889 
397 VU IANS S 50 
99.47644444444 


PAGE: ° 3 


RUN: 04/03/01 00:01:49 


CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 


90,377.78 
SUNGARD 
79,080.56 
SUNGARD 
132, 979217 
SUNGARD 
105,416.67 
SUNGARD 
5,775.56 
SUNGARD 
5,775.56 

* “SUNGARD 
5,775.56 
SUNGARD 
5,775.56 
SUNGARD 

H. 687 78 
SUNGARD 


44 69-222 
SUNGARD 
5, A333 
SUNGARD 
dF chiles oy") 
SUNGARD 
44,055.55 
SUNGARD 


1,058,516. 67 
SUNGARD 
48) .077 418 
SUNGARD 
415,387.50 
SUNGARD 
287,126.39 
SUNGARD 
388,819.44 
SUNGARD 
838,952.79 
SUNGARD 


UNREALIZED LOSS 


Ai, SOs IA 
37. 988i. 33 
3), 988233 
37 986% 33 
37-98'833 


15:9 9406 


. 00 


= 25,810. 97299 
SO CAZ 


ine) 


2729028 


1, LO6.616 


10,3 7.05783 
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(RPTMKT ) 
INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY 
38613 FEDL HOME LOAN BK CONS 
ME 2E/O0F 05/11/02 
38711 FEDL HOME LOAN BK CONS 
02/721 /02 05/18/01 
38625 FEDL HOME LOAN BK CONS 
12/04/00 05/23/01 
38720 FEDL HOME LOAN BK CONS 
02/27/01 05/25/01 
38626 FEDL HOME LOAN BK CONS 
12/04/00 06/01/01 
38634 FEDL HOME LOAN BK CONS 
12/11/00 06/01/01 
38769 FEDL HOME LOAN BK CONS 
03/29/01 06/20/01 
38576 FEDL HOME LOAN BK CONS 
10/18/00 06/27/01 
38668 FEDL HOME LOAN BK CONS 
01/08/01 07/06/01 
38676 FEDL HOME LOAN BK CONS 
OLE 7/01 O/T O01 
38689 FEDL HOME LOAN BK CONS 
01/26/01 07/187 02 
38686 FEDL HOME LOAN BK CONS 
01/26/01 07/20/01 
38699 FEDL HOME LOAN BK CONS 
02/07/01 08/08/01 
38705 FEDL HOME LOAN BK CONS 
02/14/01 08/08/01 
38739 FEDL HOME LOAN BK CONS 
03/09/01 08/30/01 
38766 FEDL HOME LOAN BK CONS 
03/29/01 09/26/01 
38770 FEDL HOME LOAN BK CONS 
03/29/01 09/26/01 
38636 FEDL HOME LOAN BK CONS 
12/12/00 09/28/01 
SUBTOTAL (Investment Type) 43 


A 


A 


A 


38712 FEDL HOME LN MTG CORP DISC N 


02/21/01 04/17/01 


38759 FEDL HOME LN MTG CORP DISC N 


OS, Z1LOL BO SY:2217/-0i 


38760 FEDL HOME LN MTG CORP DISC N 


OS Zi Ole 0S / 22770 


Cif Y / C0 UN DY O.F SAN BCR A IN Cal eS: Ca0 
MR DANIEL DALY 4. 1°5 =-“5°5 4 = 4 4:8 7 
INVESTMENT INVENTORY WITH MARKET VALUE 
RUN: 04/03/01 
INVESTMENTS OUTSTANDING AS OF 03/31/01 
MAJOR SORT KEY IS ICC# 
CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE CURR ACCR INT 
DATE BROK SAFE YTM TR BOOK MARKET PRICE PRICE SOURCE 
DISC 313385FL5 19 100 6.2600 30,000,000.00 297,834, 666:.:67 683:, 383). 33 
40 000 6.4518 29,107,950.00 99.44888888889 SUNGARD 
DISC 313385FT8 i 9907 5.1400 12,000,000.00 117 922,293.33 66,820.00 
40 000 5.2039 11,852,653.33 99:.35244444444 SUNGARD 
DISC S1L3385E%7 ies) 100 6.1800 25,000,000.00 24,820,888.89 506,416.66 
40 000 6.3658 247 210,416.64 GI2Z8 3555555516 SUNGARD 
DESC 313385GA8 19 100 4.9400 20,000,000.00 G85; 20.000 907 566.61 
40 000 4.9997 19, 761,233.33) 99: 25600000000 SUNGARD 
DISC 313385GH3 19 9530". 16.4500 15,000,000.00 14,877; 237250 302,375. 00 
40 000 6.3440 4547, 312.50 99: LBNS 8333333) SUNGARD 
DESC 313385GH3 19 100 6.0300 30,000,000.00 29, 754,475.00 Do lll D200 
89 000 6.2089 29,135), 700.00 GO LUSPS8SS3333 *°SUNGARD 
DESC 31 3335HC3 als) 1900 4.6600 1,500,000.00 1,483,900.00 582.50 
40 000 4.7106 1,483,884.17 98.92666666667 SUNGARD 
DESC 31338 5HKS5 19 100 6.2000 9,000,000.00 8,894,947.50 259; 150%, 0.0 
40 000 6.4813 8,609,400.00 98.83275000000 SUNGARD 
DISC 313385HU3 ug 925 5. 1000 45,000,000.00 44,438,400.00 529), 125 00 
40 O00 S..2329 43,858,875.00 98.75200000000 SUNGARD 
DISC 313385HZ2 19 892 5.1700 15,000,000.00 14,803,050.00 159), 408 .33 
40 000 5.3033 14,623,020.83 98.68700000000 SUNGARD 
DISC 313385J3G2 LY 923 S. 1200 11,000,000.00 10,845,560.00 LOT, 68:8 89 
40 000 5.2492 10,729,351.122 98 .59600000000 SUNGARD 
DISC 3133857336 rg 9530 5.12200 8,000,000.00 7,885, 600.00 Ni QSOS). 96 
40 000° 5.2507 7,800,888.89 98.57000000000 SUNGARD 
DISC 313385KD7 19 9530 4.9250 50,000,000.00 49,183, 375. 010 362,534.72 
40 000 5.0508 48,755,069.45 98.37675000000 SUNGARD 
DLC 313385KD7 alge) 100 4.9500 25,000,000.00 24,594, 187 . 50 158), 1252.00 
40 000 5.0720 24,398,437.50 98.37675000000 SUNGARD 
DESC 313385LBO 19 879 4.6500 4,000,000.00 37,924, 500:. 00 1s, 883333 
40 000 4.7569 3,910,100.00 98.11250000000 SUNGARD 
DISC 313385ME3 19 100 4.4400 5,000,000.00 4,888, 750.00 1,850.00 
40 000 4.5414 4,888,383.33 97.77500000000 SUNGARD 
DISC 313385ME3 IES) 1901 4.4400 11,000,000.00 NOPTSS 7-250; 00 4,070.00 
40 000 4.5414 LO, 754,443.33 . 97 .77500000000 SUNGARD 
DISC 313385MG8 akNS) 9901 ~ 5.8200 25,000,000.00 24,441,250.00 444,583.33 
40 000 6.1063 23,827, 916.67 97. 16500000000 SUNGARD 
FEDERAL HOME LOA 17.91% (M) 5.4976 538,429,000;,00 5337475;,:73'8 66 Ti, SA 87 OV SAs9 
5.6387 925,262,563 .7% 99 208005300000 

313397EL1 19 9906 5.2600 12,000,000.00 Lp ONS pod GR GH 68,445.00 
; 40 O00 5.30 1 208), 4iS.00:'- IE TTISSSS5 a 56 SUNGARD 
313397FX4 IY) BH6— 47.6900 5,000,000.00 4,964,866.67 Sp 2 Soh5 JO 
40 OOO 4.7241 4,968; 925.00 995297353383 3838 SUNGARD 
313397FX4 19 928 4.6900 7,000,000.00 6, ISO, 8isas38 4,559.64 
40 OOO 4.7244 MWe CIISISIISISS) SUNGARD 





6, 948, 932.00 





PAGE: 6 
00:01:49 


UNREALIZED GAIN 
UNREALIZED LOSS 


447 O53: 

-600.00 
33;,590)..00 
61,000.00 

= Si6'6'.61/ 
29), 19 0 
50,400.00 
20,620.84 
14,520.00 
LOpUSS:295 
VO», THORS 
37,625... 0:0 


Zou OOn 


= AB Sis 


= 37, 2OS%33 
168,750.00 





O70; T1433 
= 5) GS-25 
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GIT yy / €¢ OU NET ¥ OF SAN Ran ASN +6 aes. CO 
MR. DAN TIEL De Ae le 4.41 -5 = 5-5 .4 = 44 8.7 
INVESTMENT INVENTORY WITH MARKET VALUE PAGE: 7 
(RPTMKT) RUN: 04/03/01 00:01:49 
INVESTMENTS OUTSTANDING AS OF 03/31/01 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSLP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE CURR ACCR INT UNREALIZED GAIN 

NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE PRICE SOURCE UNREALIZED LOSS 
A 38761 FEDL HOME LN MTG CORP DISC N 313397FX4 19 887 4.6900 7,000,000.0 67,990; 823..33 4,559.64 

03/27/01 05/22/01 40 000 4.7244 6, 948,932.00... 99.229733333333 SUNGARD =2, 678... 31 
A 38762 FEDL HOME LN MTG CORP DISC N 313397FX4 19 100 4.6900 1,000,000.00 992,973.33 651.80 

03/27/01 05/22/01 40 000 4.7274 992,699.89 99.29733333333 SUNGARD -378.36 
A 38744 FEDL HOME LN MTG CORP DISC N 3133970M4 19 100 4.5000 50,000, 000.00 49,265,500.00 56,250.00 

08/23/01 07/23/01 40 000 4.5697 49,237,500.00 98.53100000000 SUNGARD =28, 250.00 

A 38740 FEDL HOME LN MTG CORP DISC N 313397LRO 19 859 4.6100 24,000,000.00 23), 505, 0.00%.00 55, 320:.:00 12,100.00 
03/14/01 09/13/01 40 000 4.7206 23,437,580.00 97.93750000000 SUNGARD 

A 38706 FEDL HOME LN MTG CORP DISC N 313397L2Z2 19 9530 4.8800 25,000,000.00 24,459, 375.00 155,888.89 45,652.78 
02714704 -09:/21 7/01 40 000 5.0293 24,297,833 .33 9783750000000 SUNGARD 

A 38715 FEDL HOME LN MTG CORP DISC N 313397LZ2 19 9530 4.8200 20,000,000.00 19,567; 500.00 99,077.98 310); S555 
02/23/01 09/21/01 40 000 4.9594 19,437,666.67 97.83750000000 *"SUNGARD 

A 38721 FEDL HOME LN MTG CORP DISC N 313397L22 19 100 4.7000 50,000,000.00 48; 918,750.00 215), 46 si6)/ 48,055.55 
02/27/01 09/21/01 40 000 4.8299 48,655,277.78 97.83750000000 SUNGARD 

A 38722 FEDL HOME LN MTG CORP DISC N SHIGE VA 19 9530 4.6900 15,000, 000.00 14,675,625.00 64,487.50 13; 695.283 
02/27/01-09721/01 40 000 4.8193 14,597,441.67 97.83750000000 SUNGARD 

A 38738 FEDL HOME LN MTG CORP DISC N 34,3397 b22 19 900 4.6200 9,000,000.00 8,805, 375.00 26,°565...00 5,190.00 
03/09/01 09/21/01 40 000 4.7392 8,773,620.00 97.83750000000 SUNGARD 

A 38727 FEDL HOME LN MTG CORP DISC N 313397MC2 19 931 4.6300 10,000,000.00 9,780,000.00 34,725.00 6, 355.56 
03/05/01. 09/24/01 40 000 4.7541 9,738,919.44 97.80000000000 SUNGARD 

A 38742 FEDL HOME LN MTG CORP DISC N 313397MG3 te 100 4.5400 25,000,000.00 24, 441,250.00 5S SOM ee Z 8, 750.00 
03/15/01 09/28/01 40 000 4.6557 24,378,902.78 97.76500000000 SUNGARD 

A 38716 FEDL HOME LN MTG CORP DISC N 313397.PL9 19 929 4.7700 5,000, 000.00 4,855, 966.67 245, 5i:255.50 9,666.67 
02/23/02 11/19/01 40 000 4.9463 4,829,787 50 97314993333 3333 SUNGARD 

A 38723 FEDL HOME LN MTG CORP DISC N 313397RB9 19 100 4.5900 25,000,000.00 24,179,687.50 1057287250 43,500.00 
02/27/01 12/28/01 40 000 4.7751 24,031,000.00 96.71875000000 SUNGARD 

A 38664 FEDL HOME LN MTG CORP DISC N 313397RH6 aS) 902 4.8500 4,000,000.00 378166 ,,250:. 00 AW Wee eh PRI ES: TES) 5, S22422 
01/08/01 01/03/02 40 OOO. 5.092 3,806,000.00 96.65625000000 SUNGARD 

A 38687 FEDL HOME LN MTG CORP DISC N 313397RH6 us) 9530 4.9000 10,000,000.00 97 665, 625.00 88,472.22 42 652118 
01/26/01 01/03/02 40 000 5.1392 9,534,500.00 96.65625000000 SUNGARD 

A 38717 FEDL HOME LN MTG CORP DISC N 313397SM4 19 928 4.7200 5,000,000.00 4,827, 18°). 50 24, 255256 lly Falls lla SNC 
02/23'701) 01/31/02 40 000 4.9416 4,775,800.00 96.34375000000 SUNGARD 

A 38726 FEDL HOME LN MTG CORP DISC N 313397TR2 19 87 7- ~4"..5300 10,000, 000.00 9,600,000.00 Bi 50's OO 19025-1010 
03/02/01 02/28/02 40 000 4.7468 9,543,225.00 96.00000000000 SUNGARD 

A 38734 FEDL HOME LN MTG CORP DISC N 3133 97TR2 19 923 4.5300 7,000,000.00 6, 720,000.00 20,214.44 125367 Ox/0m 
03/09/01 02/28/02 40 000 4.7325 6,687,115.55 96.00000000000 SUNGARD 

A 38735 FEDL HOME LN MTG CORP DISC N 313397TR2 19 927 4.5300 8,000, 000.00 7,680,000.00 23,102.09 14,480.01 
03/09/01 02/28/02 40 OOOF > 44735 7,642,417.77 96.00000000000 SUNGARD 

A 38736 FEDL HOME LN MTG CORP DISC N S139 7 R2 19 906 4.5300 8,000,000.00 7,680,000.00 23, 102322 14,480.01 
03/09/01 02/28/02 40 OO 4.7315 7,642,417.77 96.00000000000 SUNGARD 

A 38737 FEDL HOME LN MTG CORP DISC N 313397TR2 19 908 4253100 3,000,000.00 2,880,000.00 8, 663.38 5, 429.98 
03/09/01 02/28/02 40 000 4.7325 2,865,906.69 96.00000000000 SUNGARD 
A 38767 FEDL HOME LN MTG CORP DISC N 313397TR2 19 LOO. 453100 2,000,000.00 1,920,000.00 GieBie BS 

03/29/01 02/28/02 40 000 4.4906 1,919,546.67 96.00000000000 SUNGARD -265.00 
A 38758 FEDL HOME LN MTG CORP DISC N 313397UG4 19 7622 4.2200 13,000,000.00 12,459, 687.50 7,619.44 

03/27/01 03/15/02 40 000 4.4022 12,462,067.22 95. 84375000000 SUNGARD =9, 999.16 

SUBTOTAL (Investment Type) 44 FMC DISCOUNT NOT 11.80% (M) 476528 3160), 000,000, 00: Sai ov sy Sero0 ey ASM | 2S Sis} 3166, 740i. 56 

4. 0847- 35077004 (089 ./ 3. oimGos SA VOGOO : 


+ 


























-46,164.17 
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(RPTMKT ) 


A 


DESCRIPTION 


PURCHASE MATURITY DATE 








38663 MERRILL LYNCH C/P 


01/05/01 04/10/01 
BK AMER C.P. 
01/17/01 04/10/01 
MERRILL LYNCH C/P 
01/09/01 04/11/01 
MERRILL LYNCH C/P 
01/18/01 04/24/01 
WELLS FARGO C/P 
03/23/01 04/24/01 
WELL FARGO C/P 
O2/12/01> 05/08/01 
MERRILL LYNCH C/P 
08/07/01. 05/08/01 
WELLS FARGO C/P 
02/12/01. 05/18/01 
WEB C/P 
02/08/01 05/22/01 


COMMERCIAL PAPER DISC 


03/23/01 06/04/01 


COMMERCIAL PAPER DISC 


03/23/01 06/04/01 
WELLS FARGO C/P 
03/23/01 06/19/01 
WELLS FARGO C/P 
08Y-23 0206/25/01 
WELLS FARGO C/P 
08/23/01. 06725701 


SUBTOTAL (Investment Type) 


BK AMER C.D. 
02/05/01 04/10/01 
BK AMER C.D. 
02/05/01 04/10/01 
NEGOTIABLE C.D.'S 
11/21/00 04/16/01 
BK AMER C.D. 
02/05/01 05/08/01 
BK AMER C.D. 
12/14/00 05/10/01 
BK AMER C.D. 
12/15/00 05/22/01 
BK AMER C.D. 
12/15/00 05/22/01 
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BR ANS, Ps. CeO 


AO BOG om o: A <2 4 
MARKET VALUE 


OF 03/31/01 





06050EWM3 
06050EWM3 
O6050EVC6 
O6050EWLS5 
O6050EVL6 
O6050EVN2 


O6050EVN2 


PAPER 10.97% 


Ig 
40 
IS, 
40 
19 
40 
IES) 
40 
i) 
40 
19 
40 
ES) 
40 


MAJOR SORT KEY IS ICC# 
CUSIP BANK FUND CPN RATE PAR/ SHARES 
BROK SAFE BOOK 
59018JRA4 Re) 9530 33,000,000.00 
45 000 S27 522%, [OS298 
O0660PORA3 19 100 33,000,000.00 
40 000 327 D/O AZ S283 
59018JRB2 9 9530 20,000,000.00 
45 000 UO ATZ3) 4 8889 
59018JRQ9 19 9530 35,000,000.00 
45 000 34 493,200 100 
9497FORQ7 19 100 30,000,000.00 
4l 000 29),8'6 9), 3333433 
94947F0S5 1.9 9530 26,000,000.00 
41 000 29),68:2,,,005..5:6 
59018JS88 ah) 100 50,000, 000.00 
45 000 49,569,444.44 
94947F0S5 19 1 2, 500;,,000)..00 
4l 000 2, 465))'826.3:9 
9497FOSN3 Eg 100 30,000,000. 00 
41 000 29), 3958.66.61 67 
9497F0T44 wes) 1, 9, 600,000.00 
4] 000 9}, 910.7 00:0 -.010 
9497F0T44 ies) 9902 4,400,000.00 
4} 000 A 7 S59) cA tale, a 
9497FOTK8 lS) 100 30,000,000.00 
41 000 29,663,400.00 
9497FOTR3 ES) 100 15,000,000.00 
41 000 (ay, 82076225: 010 
9497FOTR3 19 901 10,000,000.00 
41 000 9,880,150.00 


4 8 7 


MARKET VALUE 
MARKET PRICE 


S27 99, 4200 
99.87725000000 
329597 492 250 
99.87725000000 
OO Bey Le 202 
99... 863611007 11 
34,890,206.94 
99:..68.63.055555°6 
29) 90D: 48 9Ne 67 
99)..68:63,0555556 
25 fO08, 1IS.89 
99). 4953.61 id 
49,747,680.56 
9924953)61 11.0 dy 

274037 9182 3L 
99. 35897222222 
29 Ml S254, 010 
99.30441666667 

9/5195 7 8:6r67 
99.16444444444 

A 363,, 2390016 
99.16444444444 
29, 690;-5832.33 
98:..968i6L TTI T 
14;,,8337541...67 
985 89027777778 

9: 18:8)9) O22. KB 
98. 89027777778 





328,500, 000.00 
324), 689), ES O25:5 


28, 700,000.00 
28, 700,000.00 
21,300,000. 00 
21), 3:000.0'0:20:0 
35,000, 000.00 
35,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 
25,000,000.00 
9,000,000.00 
9,000,000.00 
5,000,000.00 
5,000,000.00 


PAGE: 8 


RUN: 04/03/01 00:01:49 


CURR ACCR INT 
PRICE SOURCE 


432,006.61 
SUNGARD 

37 TP BSH 
SUNGARD 
246, 455695 
SUNGARD 
3857 S79 7 
SUNGARD 
3:67 75:0'200 
SUNGARD 
LFS, S57 sts 3 
SUNGARD 

i 73y.al dese at 
SUNGARD 
17, 2667.67 
SUNGARD 
225), 333233 
SUNGARD 

Tl .0'95:.89 
SUNGARD 
5,004.11 
SUNGARD 
34,425.00 
SUNGARD 

A Firea RA cos) 0) 
SUNGARD 
Aleve oye 10)(0) 
SUNGARD 


2,453, 420,200 





28,702,308.94 
100.0080450763 
24, /3015,-113.60 
100.0080450763 
315), 023%, clBi6. 452 
100.0661043360 
507020 00282 
100.0200316386 
ZS OSA, Al SiS 
LOOLIS 76593100 
9, OS),-83'6.05 
100.1759561194 
Sy OOS, OSH 
100. 1759561 194 


233,705.69 
SUNGARD 
173\,.447 08 
SUNGARD 
841,856.94 
SUNGARD 
399,513.89 
SUNGARD 
475,500.00 
SUNGARD 
169,060.00 
SUNGARD 
93), 922.22 
SUNGARD 


UNREALIZED GAIN 
UNREALIZED LOSS 





4,702 950 
5,445.00 
2 Ui ht 
Le OZi aul a 

Sin 266 
Vp 2531010 
4,625.01 

881.25 


12,325.00 


=H, SOO: k22 
= AS. OG 


=i pol OW! 





AG 3 99..35l 
GRAS 216 


2, 713.60 
23,3652 
10,015.82 
34, 413.83 
15,836.05 
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Cr TY #/- GO UN LT Y OF SAN RAY NUCL SiG 
MR DANIEL DOA LL. ¥ Aol 5 =) 5a5. devas 1d ALB i 
INVESTMENT INVENTORY WITH MARKET VALUE PAGE: 9 
(RPTMKT ) RUN: 04/03/01 00:01:49 
INVESTMENTS OUTSTANDING AS OF 03/31/01 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUS TP. BANK FUND CPN RATE PAR/SHARES MARKET VALUE CURR ACCR INT UNREALIZED GAIN 

NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE PRICE SOURCE UNREALIZED LOSS 

38649 BK AMER C.D. O6050EVN2 19 924 6.3200 4,000,000.00 4,007,038.24 Tho valueyt iaaiias: 7,038.24 
P2A/1V5:/ 00! O5:/ 227 02 40 000 6.3200 AY 000,000.00; LOO.1/S9 561194 SUNGARD 

38650 BK AMER C.D. O6050EVN2 19 900 6.3200 9,000,000.00 9,015, 836.05 169,060.00 157 83'6;.:0'5 
12/15/00. 05/22/01 40 000 6.3200 9,000, 000.00) 100.0759561194 SUNGARD 

38651 BK AMER C.D. O6050EVN2 19 901 6.3200 8,000,000.00 8,014,076.49 15:0;,-2 15. 5:6 14,076.49 
12715/00. 05722701 40 000 6.3200 8,000,000.00 100.1759561194 SUNGARD 

38629 BK AMER C.D. O6050EVH5 19 100 6.4100 45,000,000.00 45,131,584.84 929,450.00 131,584.84 
12/06/00 06/15/01 40 000 6.4100 45,000,000.00 100.2924107521 SUNGARD 

38645 BK AMER C.D. 06050EVK8 19 100 6.3200 25:,00:0;, 0010 00 25,068; 835.037 474,000.00 68,835.37 
12/14/00 06/15/01 40 000 6.3200 25;,.000;000:00! 1010..:12753414790 SUNGARD 

38724 BK AMER C.D. O6050EWV3 LS 1. 4739200 9,600, 000.00 9, 602 ,27:6...62 39,360.00 2 MGT OZ 
03/027 02, 07/03/01 40 000 4.9200 9,600,000.00 100.0226731184 * SUNGARD 

38725 BK AMER C.D. O6050EWV3 19 100-4. 29:200 15, 400; 00:0 .:010 15,403; 491.66 63,140.00 3,491.66 
03/02/01 07/03/01 40 Q00 -4.:9200 15; 400,000.00 100.:0226731184 SUNGARD 

38603 BK AMER C.D. 06050EVAO 19 473 6.5700 40,000.00 40.,196.00 963.60 196.00 
Li /2O0/00 OF 7 LB AOL 40 000 6.5700 40,000.00 100.4900002622 SUNGARD 

38604 BK AMER C.D. 06050EVA0 aS 467 6.5700 93,000.00 498,455. 710 2 AAOe Si 455.70 
11/20/00 07/18/01 40 000 6.5700 93,000.00 100.4900002622 SUNGARD 

38605 BK AMER C.D. 06050EVAO 19 471. 6.5700 175,000.00 175.857.5910 AG 2US S15 BSH". 5.0 
11/20/00. 07/18/01 40 000 6.5700 175,000.00 100.4900002622 SUNGARD 

38606 BK AMER C.D. 06050EVAO 19 892 6.5700 3:, 0}0'0;, C00 «0:0 31,0884), OO: Os: 12; 210.00 14s, HOO SOL 
11/20/00 07/18/01 40 000 6.5700 3,000,000.00 100.4900002622 SUNGARD 

38607 BK AMER C.D. 06050EVAO ag) LSO2- 26:..57-0'0 2,000,000.00 2, 009,800.02 48,180.00 9,800.01 
11/20/00 07/18/01 40 000 6.5700 2,000,000.00 100.4900002622 SUNGARD 

38608 BK AMER C.D. 06050EVAO 19 5005 “625700 1,000,000.00 1,004, 900.00 24,090.00 4,900.00 
11/20/00 07/18/01 40 000 6.5700 1,000,000.00 100.4900002622 SUNGARD 

38609 BK AMER C.D. 06050EVA0 ANS) 803 6.5700 4,000,000.00 4,019,600.01 96,360.00 19516010. Oi 
UI20./00 OF /18/01 40 000 6.5700 4,000,000.00 100.4900002622 SUNGARD 

38610 BK AMER C.D. O06050EVAO aS) 100 6.5700 31, 692, 00'0...0.0 815 847,290 2818 763,460.28 157-29 088 
WiG/ 20/010, 08.,/ V8/ 0% 40 000 6.5700 31,692,000.00 100.4900002622 SUNGARD 

38661 BK AMER C.D. O6050EVU6 19 1 5.8800 oF 195; 0100.00 9,838,603.48 140,786.80 43,603.48 
OIVO3/08. 09/11/01 40 000 5.8800 9,795,000.00 100.4451605489 SUNGARD 

38662 BK AMER C.D. O6050EVU6 ARS} 100 5.8800 20,205; ,.01010,0'0 20), 29:4, 944 .69 29.0; 4413),. 20, 89,944.69 
01/03/01 09/11/01: 40 000 5.8800 20,205,000.00 100.4451605489 SUNGARD 

SUBTOTAL (Investment Type) 91 NEGOTIABLE C.D.' 12.17% (M) 5. 9692-"'362,0007 000.00 3:62) 638, 610). 152 57 130), 4109.6 6718), 600.12 

5.9692 362,000,000.00 100.1874610000 . 
GRAND TOTAL 58925 2989209000.00 2979468308.43 32,496, 800.58 22, 48, SiiB/55 
99.67413800000 =a fll MOLD oS) 


2942135670.50 
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SUBTOTAL 


36 a7 
36761 
38638 
35192 
35213 
35214 
35215 
35254 
37786 
37787 
37788 
37789 
37790 
B771-9.1. 
37192 
SH193 
37794 
B15 
38615 
38631 
38646 
38656 
38658 
38627 
37994 
37995 
35462 
35520 
35022 
35523 
35524 
35526 
S27) 
35528 
38096 
38097 
38098 
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Ca ay es CSOeUL NGL Ty One S N 
MR. DAN TIEL DALY LAL As 
IN VoE Ss) M BE Ne? INVENT OR Y 
INVESTMENTS OUTSTANDING AS OF 3/31/01 
MAJOR SORT KEY IS ICC# 

FUND MATURITY PURCHASE SAF/ CUPN 
DESCRIPTION GUS TP NO. (TICKER) DATE PURP RATE 
T BILL 912795GA3 9530 04/05/01 10/11/00 O00 6.055 
UNITED STATES TREAS BILL 912795GJ4 9902 05/31/01 11/20/00 000 6.040 
UNITED STATES TREAS BILL 912795GJ4 9901 05/31/01 11/20/00 000 6.040 
UNITED STATES TREAS BILL 912795GQ8 9530 08/16/01 02/15/01 000 4.825 
UNITED STATES TREAS BILL 912795G08 9906 08/16/01 02/21/01 000 4.740 
UNITED STATES TREAS BILL 912795HM6 928° 11/29/0L O2/21701 000° 4.559 
(Investment Type) 11 TREASURY BILLS 2.290% (iC) S41 1 
T NOTE (100.2) 9128274E9 100 05/15/01 05/15/98 O00 5.625 
T NOTE (100.2) 912827459 100° 05/15/01 OS/15/A98 O00: 5.625 
T NOTE. (99.22) OL2 8:2 7 5L2 931 07/31/01 12/14/00 000 5.500 
T NOTE (97-8) 912827B92 100 08/15/01 08/15/96 O00 7.875 
T NOTE (98.27) 912827239 100 08/31/01 09/03/96 000 6.500 
T NOTE (98.27) 912827239 100 08/31/01 09/03/96 000 6.500 
T NOTE (98.27) 912827439 100 08/31/01 09/03/96 000 6.500 
T NOTE (97.11) 912827239 100 08/31/01 09/03/96 000 6.500 
T NOTE. (99:-26) 9128275P3 100 08/31/01 08/31/99 000 5.500 
T NOTE (99.30) 9128275P3 100 08/31/01 08/31/99 000 5.500 
T NOTE? (99 2235) O12 8275P3 100 08/31/01 08/31/99 000 5.500 
T NOTE (99.21) 9128275P3 100 08/31/01 08/31/99 000 5.500 
T NOTE (99.,30) 9128275P3 100 08/31/01 08/31799 000 5.500 
T NOTE °(99:: 21) OTZ282 1523 100 08/31/01 08/31/99 000 5.500 
T NOTE (99). 30) 9128275P3 100 08/31/01 08/31/99 000 5.500 
T NOTE (9:9-; 2.1) °9128275P3 100 08/31/01 08/31/99 000 5.500 
T NOTE.~(99).21) 9128275P3 100 08/31/01 08/31/99 000 5.500 
T NOTE. (99..30) QUZ8Z15P3 9530 08/31/0108 731/99. “O00: 2a 5500 
T NOTE (99-14) GIU2Z8275P3 100 08/32/02 11/27 700 000 (5.500 
T NOTE! (99.21) OU2ZB 2/5 P3 9530 08/32/01 12711700 000 5.5.00 
TNORE 7(9'9...21) QTAG27 SE 3 931 08 /3L/0L 22/24 700 “000 5.500 
T NOTE -(99...2'6) 9T282 1SP3 100: 08/31/01 “12/21/00 2000: -5..50:0 
T (NOLE 4.9.9'.2:8)) 9282 75P3 100° 08/31/01 12/28/00 .000 —5;500 
UNITED STATES TREAS NTS 9128275R9 LOO VO /3UZA01 VL 2 AOL 00" NOOO) S 3875 
TeNOTE -(99:.23') G1 28272E5 LOO =LU/SO 7/02. WE/ASO/99" SOOO 25.875 
TANOTE (9 9223:) GLEZ8272C5 POOL /30 70111 /3'07-99 - 7000) “558705 
T NOTE 9F 2827 2E 1 LOOLLA LN / OU 12/32 ,96° (OOO> 267125 
T -NOLE: (93. 10:) 912827266 102 ASA /OZ O17 31/97. O00r se5 250 
PINOLE (9:9 lal) 912827266 10.0 01/317 02, 017317979" O00 “6.250 
TeeN OPE(9'9:, 11) 912827266 ILO L302 Ol psi STs (O00! (6.250 
T NOTE (99.25) 912827266 MOO OL/ 31/022 OL/ 31497 2000 = 65250 
TNOTE (99:16) 912827266 VOOL0L/32/ 024 01781797 S000) 263250 
TeNOLTE (99:16) 912827266 HOOMOAY Sa O2t 00/3199" 4-000: 4 .6r25.0 
TS NOTE (.9915.1:6)) 912827266 LOOM ONy/Si5/O2E0 19/8177 1 O00: 62250 
T NOTE (99.18) 9128275X6 I ON8/ 308/10 2015/3 15/010 SAO 00S brSi-5 
Te NOME 3(9:95) 25) 9128275X6 MOOR OA 315/025 01/85/1002 00 0. = 61.3575 
T NOTES (99225) 9128275X6 NOCH OM /Si5/ 02401731100: 000) S6rssH)5 





Pak ASNe Gl sac © 


4487 


97.040 
96.778 
SIGs. 1.09 
97.561 
97.683 
96.445 


100.032 
LOO. O31. 


99.688 
97.241 
98.828 
98.828 
98.828 
97.304 
91957189 
O99 07 
993727 
99.648 
99.936 
99.648 
99.9156 
99.648 
99.648 
9919S 
99.414 
99) 63;3 
OO 633 
9:9) 21193 
OO N8aZ 


100.308 


99.711 
99.711 
99.766 
98.307 
99,328 
99.328 
99.767 
99.484 
99.531 
99.492 
99.555 
99.758 
99.758 


RUN: 


PAR VALUE 
SHARES 


20,000,000.00 
9,000;000.00 
21,000,000.00 
20,000,000.00 
4,000,000.00 
14,000,000.00 


30,000,000.00 
30,000,000.00 
50,000,000.60 
7,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 
10,000,000.00 
10,000,000.00 
5,000,000.00 
10,000,000.00 
5,000,000.00 
10,000,000.00 
5,000,000.00 
5,000,000.00 
10,000,000.00 
45,000,000.00 
20,000,000.00 
50,000,000.00 
45,000,000.00 
25,000,000.00 
26,000,000.00 
25,000,000.00 
25,000,000.00 
10,000,000.00 
20,000,000.00 
4,000,000.00 
6,000,000.00 
5,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
8,000, 000.00 
8,000, 000.00 
8,000,000.00 


04/03/01 


PAGE: i} 
COs OLhe33 
BOOK VALUE 


19), 4.077955). 9.6 
8, 710,000.00 
20,323, 600).00 
19, 5127138)..8'9 
37907, 306.167 
LS OOZ Reso ee 


3:0),:0097;37.5.. 010 
30/1009; 317/500 
49,843,750.00 
6, 806,890.63 
4,941,406.25 
4,941,406.25 
4,941,406.25 
4,865,176. 64 
4, 989, 453;)..13 
OF 99.0% HOO 00 
9, 972%, OS'Cis25 
4,982,421.88 
9:99 -600::00 
4,982,421.88 
OF, 9:9: 26.0.0, 100 
4,982,421.88 
47982, 4210588 
See ll pK 0} Olirs0)(0) 
AA 1316 SAC eS 
19} 29216; D6 2500 
49,816,406.25 
44,906,835.94 
247 O27 8 JOOS 
26,080), 026.5 16 
24, D2 eS 8 
24 D2 SA S8 
OF DO; OZ50) 
HS) ON oHople se KORS| 5 CPD 
37 93, 25200 
Dy ISO POSH= oO 
4, 988,350.00 
9), GABF AST ROO 
97 FaB lea U0 
Dy JASE Zee S 
7, 964, 3975.00 
Vi, 80; G25 00 
7, 9S; 625-00 
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38101 
35724 
38374 
38375 
38376 
36594 
316995 
36596 
36597 
33942 
37126 
38616 
SYSiLS 
SSS 
38473 
38474 
38476 
38477 
38708 
38718 
38751 
38752 
38753 
38754 
387/55 
38756 
38757 
38763 
38764 
37949 
38273 
38274 
38275 
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SUBTOTAL 


A 38560 
A 38620 
EA 8714 
A 38562 
Ay Ss 8iGSn: 
A 38574 
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DESCRIPTION CUSIP 

T NOTE (99.18) 9128275X6 
iE NOTES (99 229)) 9128275xX6 
T NOTE (99.18) 9128275xX6 
T NOTE (99.16) 9128272S0 
T NOTE (99.16) 9128272Y7 
T NOTE (99.16) 9128272Y7 
T NOTE (99.16) 912827247 
T NOTE (99.16) 9128274B5 
T NOTE (99.16) 9128274B5 
Te NOTE: «(99% 16) 9128274B5 
T NOTE (99.16) 9128274B5 
T NOTE (88.20) 

T NOTE... (9:9:..22)) 912827403 
T NOTE (95.26) 912827403 
T NOTE. (99.22) 9128275A6 
T NODE (99%, 12) 9128275A6 
T NOTE (95.27) 9128275A6 
T NOTE (95.27) 9128275A6 
T NOTE. (95.27) 9128275A6 
T NOTE (95.18) 9128275A6 
T NOTE (99.11) 9128275A6 
T NOTE (99.26) 9128275A6 
T NOTE (100.26) 9128275A6 
T NOTE (100.26) 9128275A6 
T NOTE (100.26) 9128275A6 
T NOTE (100.29) 9128275A6 
T NOTE (100.29) 9128275A6 
T NOTE (100.29) 9128275A6 
fT NOTE, (1l00..29)) 9128275A6 
T NOTES (100)..24) 9128275A6 
T NOTE (100.21) 9128275A6 
T. NOTE, (99.17) 9IZE275F5 
T” NOTE (99) 22) GIU2ZB 2755 
T NOTE. (99.22) 9128275F95 
T NOTE) (9:95.22) 9128275F5 
TP NOTE (9:9). 2:2.) QU28 2hSES 


(Investment Type) 


FEDERAL NATL MTG 
FEDERAL NATL MTG 
FEDERAL NATL MTG 
FEDERAL NATL MTG 
FEDERAL NATL MTG 
FEDERAL NATL MTG 
FEDERAL NATL MTG 


12 TREASURY NOTES 


ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 


DI 
DI 
DI 
DI 
DI 
DI 
DI 


313589DY6 
313589F2Z1 
313589HB2 
313589HD8 
SIS S89 HES 
SIS S58 9MP.5 
313589MP5 








f/ YY VY YN 2 4 Ve vy fh) IN LL INO fe INCCONS OUt 
DANIEL DeAel -Y Al a ec 5 4 - 
INVESTMENT INVENTORY 
INVESTMENTS OUTSTANDING AS OF 3/31/01 
MAJOR SORT KEY IS ICC# 
FUND MATURITY PURCHASE SAF/ CUPN TRDNG 
NO. (TICKER) DATE PURP RATE YIELD 
100° 01/73L/02 01/31/00 “000 62.375: 6. 612 
1:00 01/31/02) 01731700 7000) “6.37576. 502 
100 01/31/02 01/31/00 000 6.375 6.612 
1 04/30/02 04/30/97 000 6.625 6.75 
100 06/30/02 06/30/00 O00 6.250 6.525 
100 06/30/02 06/30/00 O00 6.250 6.525 
100 06/30/02 06/30/00 000 6.250 6.525 
5005 03/31/03 08/31/98 ~ 000° 52.500 “S2615 
1700: -03:/ 31/03 03/31/98 O00. 5.500 5.616 
3052 03/31/03: 03/31/98" 000 5.500) 5561'S 
3051 03/31/03 03/31/98 000. 5-500 (5.604 
2539; O8'/15/03 097 27/;94 O00) 5.750) 7.520 
9530 10/15/08 1/16/98 “O00 43250 45325 
100 11/19/03 11/28/00 “O00 47250 5-816 
100 02/15/04 02/16/99 1000 4.750 4.825 
100 02/15/04 02/16/99 O00 4.750 4.892 
100 02/15/04 08/15/00 000 4.750 6.092 
100 02/15/04 08/15/00 000 4.750 6.092 
100 02/15/04 08/15/00 000 4.750 6.092 
100 02/15/04 08/15/00 000 4.750 6.184 
100 02/15/04 02/16/01 000 4.750 4.994 
100 02/15/04 02/23/01 000 4.750 4.824 
LOO" O2/15704- 03/21/01 000 .4.750 4.453 
100) 02/15/04 03/21/01 (000 4.750;— 4.453 
100 02/15/04 03/21/01 000 4.750 4.453 
100 02/15/04 03/27/01 000 4.750 4.414 
100° 02/15/04. 03/27/01 000 4.750 43.422 
100 02/15/04 03/27/01 000 4.750 4.417 
100 02/15/04 03/27/01 000 4.750 4.411 
100 02/15/04" 03/29/01- O00 “47750 4.509 
100 02715704 03/29/01 ‘000° 4.750 42515 
LOO/0S/ 15704" 11/15/99 000" 52250" 53882 
LOO™=05/15S/04505/U0 400 2 80005 S5250" 6.7818 
100 305/15/04705/10/700" 000" 5.2250". 62793 
LOO OS71S 704 505/10/00- 000% S250, 627.88 
100 05/15/04 05/10/00 000 5.250 6:788 
S517 3'3.(C) 52485 55827 
S905 04/05/01 LOLI 00" O00 62330 6.532 
100 05/24/01 11/29/00 000 6.270 6.468 
100 06/19/01 02/22/01 000 4.980 5.062 
G58 OS OG 7A /A0NS MOV A008 O00 62250)— (Ga5sy/ 
SS 30 ROTO S/O 02/05/01 0005" A= oatos 5 049 
100° 10/05/01 10/18/00 - 000), 6.110 6.498 
LOORLO/OS/0NF 0/ U8A00)= O00" 6.105 6.493 


BOE 63 
99.466 
99.492 
99.492 
99.492 
995.50'5 
997.9 010 
99 .50'5 
99) ..990 
88.625 
99.666 
95.2942 
G9... 672 
OO Sho 
95.828 
95:. 828 
95:2 82:8 
95.047) 
99.341 
99° 902 
101.243 
HOW SZ 
101.243 
101.423 
101.400 
LOD 3415 
LOU.43 1 
NOW TO? 
LOL.176 
97.932 
94.672 
94.656 
94.672 
94.672 


IGRI 05 
96935 
98.382 
95.608 
Ne SEN) 
94.026 
94.031 


= a 





RUN: 


PAR VALUE 
SHARES 

8,000,000.00 
8,000,000.00 
8,000,000.00 
10,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
200,000.00 
8, 650,000.00 
150,000.00 
1,000,000.00 
5,000.80 
10,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
30,000,000.00 
18,000,000.00 
15,000,000.00 
10,000,000.00 
10,000,000.00 
20,000,000.00 
20,000,000.00 
20,000,000.00 
20,000,000.00 
10,000,000.00 
10,000,000.00 
20,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
20,000,000.00 


5,000,000.00 
15,000, 000.00 
10,000, 000.00 
20,000,000.00 
15,000,000.00 
5,000,000.00 
20,000, 000.00 


PAGE: 2 


04/03/01 00:01:33 


BOOK VALUE 
7,965,000.00 
77, 981,250.00 
7,965,000.00 
9,946, 600.00 

24,873,046.88 
24,873,046.88 
24,873,046.88 
199,010.00 

8, 606,732.50 
a ES War ee) 0) 
99'5,50.0)..00 
4,431), 25 
9,966, 600.00 
14) 39.2 2531.03 
14.950). 181325 
147-90 6,-290% 00 
145, SPRAY ZR 
14s, Say, 28S ES 
14), Seay 2 By. Wo 
14,3332) 088525 
2:9) BOQ 730 Se9'6 
ll, 982, 3322.08 
1:57, 18:65, 450>. 14 
10,124,300.76 
LO; 12.4% 3002846 
20, 284; 659% 8:8 
205,271 97 GH2S 318 
2:0), 28:3: 097338 
207286, 222238 
LOF LLY LSS. 00 
10 pL OO 5.0 
19, 506752 50)200 
Mowe skteh i. SC) 
9,465, 625.00 
9 A607 18150 
NG. 9 34763 VOR 00 


4,845, 266167, 
14, 540, 200500 
NF ssohicy jallnerlOlis 10)0) 
Mes WAL 5 S275 TRS 
ALG SO Oo Sis 0. 
4,701, 288.89 
MSS OS 5 SIS), Shs) 
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Cor fly fe O2U NL Y, OF SAN EVR AONV'G Pes Cy © 
MR« DANITER DALY 415-554-4487 PAGE: 3 
(SIRPT) INVESTMENT INVENTORY RUN: 04/03/01 00:01:33 
INVESTMENTS OUTSTANDING AS OF 3/31/01 
MAJOR SORT KEY IS ICC# 
INVSMT FUND MATURITY PURCHASE SAF/  CUPN  TRDNG BOOK PAR VALUE 

NO. DESCRIPTION CUSIP NO. (TICKER) DATE  PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 38685 FEDERAL NATL MTG ASSN DI 313589MP5 926 10/05/01 01/26/01 000 4.970 5.149 96.521 2,500,000.00 2,413,025.00 
A 38643 FEDERAL NATL MTG ASSN DI 313589NT6 930 11/02/01 12/14/00 000 5.740 6.052 94.850 23,000; 000.00 21,815, 487.22 
A 38669 FEDERAL NATL MTG ASSN DI 313589PHO 902 11/16/01 01/08/01 000 4.920 5.139 95.736 4,775,000.00 4,571, 394.00 
h 38633 FEDERAL NATL MTG ASSN DI 313589PX5 9530 11/30/01 12/11/00 000 5.720 6.061 94.375 25,000,000.00 23, 593,833.33 
A 38670 FEDERAL NATL MTG ASSN DI 313589PX5 907 11/30/01 01/08/01 000 4.900 5.128 95.563 8,000,000.00 7,645,022.22 
A 38671 FEDERAL NATL MTG ASSN DI 313589PX5 917 11/30/01 01/08/01 000 4.900 5.128 95.563 7,000, 000.00 6,689, 394.44 
A 38690 FEDERAL NATL MTG ASSN DI 313589RB1 924 12/28/01 01/26/01 000 4.910 5.146 95.417 15,000, 000.00 , 14,312, 600.00 
A 38719 FEDERAL NATL MTG ASSN DI 313589RB1 100 12/28/01 02/27/01 000 4.600 4.786 96.116 25,000,000.00 24,028, 888.89 
A 38729 FEDERAL NATL MTG ASSN DI 313589TK9 918 02/22/02 03/09/01 000 4.520 4.728 95.606 2,000, 000.00 1 OUD lel aeecilel 
A 38730 FEDERAL NATL MTG ASSN DI 313589TK9 907 02/22/02 03/09/01 000 4.520 4.728 95.606 2,000, 000.00 1; 942,011.41 
A 38731 FEDERAL NATL MTG ASSN DI 313589TK9 904 02/22/02 03/09/01 000 4.520 4.728 95.606 2,000,000.00 i Oi? a. 1a. 
A 38732 FEDERAL NATL MTG ASSN DI 313589TK9 903 02/22/02 03/09/01 000 4.520 4.728 95.606 2,000, 000.00 1, ONO Mia sae 
A 38733 FEDERAL NATL MTG ASSN DI 313589TK9 877 02/22/02 03/09/01 000 4.520 4.728 95.606 1,000,000:00 956,055.56 
SUBTOTAL (Investment Type) 41 FNMA DISCOUNT NOTES 6.81% (C) 5.450 5.699 95.672 209,275,000.00 200,217, 1649.27 
A 38741 FEDL FARM CRED BK CONS D 313313GV4 100 06/13/01 03/15/01 000 4.730 4.787 98.818 20, 000,000.00 19,763,500.00 
A 38768 FEDL FARM CRED BK CONS D 313313HE1 100 06/22/01 03/29/01 000 4.640 4.691 98.904 14,000,000.00 13,846, 622.22 
A 38765 FEDL FARM CRED BK CONS D 313313NT1 100 11/02/01 03/29/01 000 4.420 4.542 97.323 5,000, 000.00 4,866,172.22 
A 38688 FEDL FARM CRED BK CONS D 313313SE9 9530 01/24/02 01/26/01 000 4.880 5.133 95.079 5,000, 000.00 4,753, 966.67 
SUBTOTAL (Investment Type) 42 FARM CREDIT DISCOUNT NO 1.47% (C) 4.683 4.767 98.251 44,000,000.00 43,230,261.11 
A 38561 FEDL HOME LOAN BK CONS D 313385D26 100 04/06/01 10/11/00 000 6.330 6.533 96.888 35,000,000.00 33, 910,712.50 
A 38667 FEDL HOME LOAN BK CONS D 313385D2Z6 924 04/06/01 01/08/01 000 5.380 5.452 98.685 20,000,000.00 19,736,977.78 
A 38583 FEDL HOME LOAN BK CONS D 313385EP7 100 04/20/01 10/24/00 000 6.270 6.471 96.900 15,000, 000.00 14,534,975.00 
A 38692 FEDL HOME LOAN BK CONS D 313385FB7 9530 05/02/01 02/05/01 000 5.090 5.153 98.784 37, 000,000.00 36, 550,100.56 
A 38693 FEDL HOME LOAN BK CONS D 313385FB7 100 05/02/01 02/05/01 000 5.090 5.153 98.784 50,000, 000.00 49,392,027.78 
A 38623 FEDL HOME LOAN BK CONS D 313385FJ0 100 05/09/01 11/30/00 000 6.200 6.376 97.244 39,929, 000.00 38,828, 734.04 
A 38613 FEDL HOME LOAN BK CONS D 313385FL5 100 05/11/01 11/21/00 000 6.260 6.452 97.027 30,000, 000.00 29,107, 950.00 
A 38711 FEDL HOME LOAN BK CONS D 313385FT8 9907 05/18/01 02/21/01 000 5.140 5.204 98.772 12,000, 000.00 11,852, 653.33 
A 38625 FEDL HOME LOAN BK CONS D 313385FY7 100 05/23/01 12/04/00 000 6.180 6.366 97.082 25,000,000.00 24,270, 416.67 
A 38720 FEDL HOME LOAN BK CONS D 313385GA8 100 05/25/01 02/27/01 000 4.940 98.806 20,000,000.00 19,761, 233.38 
A 38626 FEDL HOME LOAN BK CONS D 313385GH3 9530 06/01/01 12/04/00 000 6.150 96.942 15,000,000.00 14,541, 312.50 
A 38634 FEDL HOME LOAN BK CONS D 313385GH3 100 06/01/01 12/11/00 000 6.030 97.119 30,000,000.00_ 29,135,700.00 
A 38769 FEDL HOME LOAN BK CONS D 313385HC3 1900 06/20/01 03/29/01 000 4.660 98.926 1,500,000.00 ~ 19483, 884417 
A 38576 FEDL HOME LOAN BK CONS D 313385HK5 100 06/27/01 10/18/00 000 6.200 95.660 9,000,000.00 8, 609,400.00 
A 38668 FEDL HOME LOAN BK CONS D 313385HU3 925 07/06/01 01/08/01 000 5.100 97.464 45,000,000.00 43,858,875.00 
A 38676 FEDL HOME LOAN BK CONS D 313385HZ2 892 07/11/01 01/17/01 000 5.170 97.487 15,000, 000.00 14,623, 020.83 
A 38689 FEDL HOME LOAN BK CONS D 313385JG2 923 07/18/01 01/26/01 000 5.120 97.540 11,000,000.00 10,729, s5i5d0 
A 38686 FEDL HOME LOAN BK CONS D 313385JJ6 9530 07/20/01 01/26/01 000 5.120 97.511 8,000,000.00 7,800,888.89 
38699 FEDI, HOME LOAN BK CONS D 313385KD7 9530 08/08/01 02/07/01 000 4.925 97.510 50,000,000.00 48,755,069.45 
38705 FEDL HOME LOAN BK CONS D 313385KD7 100 08/08/01 02/14/01 000 4.950 97.594 25,000, 000.00 24, 398,437.50 
38739 FEDL HOME LOAN BK CONS D 313385LBO 879 08/30/01 03/09/01 000 4.650 97.753 4,000,000.00 3, 910,100.00 
38766 FEDL HOME LOAN BK CONS D 313385ME3 100 09/26/01 03/29/01 000 4.440 97.768 5,000, 000.00 4,888, 383.33 
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38712 
38759 
38760 
38761 
38762 
38744 
38740 
38706 
3187 AES 
38721 
38722 
38738 
Soe 
38742 
38716 
38723 
38664 
38687 
38 AG. 
38726 
38734 
387,35 
38736 
38737 
38767 
38758 


SUBTOTAL 


38663 
38680 
38674 
38681 
38745 
38703 
38728 
38704 
38700 
38746 
38747 























u ue pe & f MNS WU WN Ff i Ve YO FLOWN PIN & IN NM 4 VY. VY 
MR, DANIEL DALY 4 oS) = Sy ade B es 7 
INVESTMENT INVENTORY 
INVESTMENTS OUTSTANDING AS OF 3/31/01 
MAJOR SORT KEY IS ICC# 

FUND MATURITY PURCHASE SAEF/ CUPN TRDNG BOOK 

DESCRIPTION CUS EP NO. (TICKER) DATE PURP RATE YIELD PRICE 
FEDL HOME LOAN BK CONS D 313385ME3 1901 09/26/01 03/29/01 O00 4.440 4.541 97.768 
FEDL HOME LOAN BK CONS D 313385MG8 9901 09/28/01 12/12/00 000 5.820 6.106 . 95.312 
(Investment Type) 43 FEDERAL HOME LOAN DISC 17.85% (C) 5.498 5.639 97.559 
FEDL HOME LN MTG CORP DI 313397EL1 9906 04/17/01 02/21/01 7000 5.260" 5.308 " 99.196 
FEDL HOME LN MTG CORP DI 313397FX4 876 05/22/01) 03/27/01. 000 42690. 4.724 ~99.272 
FEDL HOME LN MTG CORP DI 313397FX4 928 05/22/01 03/27/01 000 4.690 4.724 99.270 
FEDL HOME LN MTG CORP DI 313397FX4 887 05/22/01 03/27/01 000 4.690 4.724 99.270 
FEDL HOME LN MTG CORP DI 313397Fx4 100. 05/22/01, 03/27/01, “O00, 4.690) 42727, 99.270 
FEDL HOME LN MTG CORP DI 313397JM4 100 07/23/01, 03/23/01, O00. 42500 -4,570° 98.475 
FEDL HOME LN MTG CORP DI 313397LRO 859: 09/13/01 03/14/01" 000° 426105 447215 972657 
FEDL HOME LN MTG CORP DI 313397L22 9530:..09/22/01 02/14/01 000 42880 5.029 97:,031 
FEDL HOME LN MTG CORP DI 313397L22 9530 -09/21 014 02/23/01 O00. “4e8205 4.959. 975188 
FEDL HOME LN MTG CORP DI 313397L22 100. O9721701.02/27/01, OQO0 42700 45830, 97.4341 
FEDL HOME LN MTG CORP DI 313397L22 9530 09/21/01 027277012, 000° 45690 4.8192 “97.2316 
FEDL HOME LN MTG CORP DI 313397L22 900 09/21/01 03/09/01 O00. 4.620 4.739%: 97.485 
FEDL HOME LN MTG CORP DI 313397MC2 931.09/24/01 03/05/02, 000. 426307 4.754:- 975339 
FEDL HOME LN MTG CORP DI 313397MG3 100 09/28/01-03/15/01, 000 45540 42656 97.516 
FEDL HOME LN MTG CORP DI 313397PL9 929. 12/19/01 02/23/01 O00 4.7707 44946: 96%436 
FEDL HOME LN MTG CORP DI 313397RB9 100 12/28/7018 O2/27/0le 0005 42590> 45775 960124 
FEDL HOME LN MTG CORP DI 313397RH6 902502/03/02101/08/01 . 0002, 42850 55097 952150 
FEDL HOME LN MTG CORP DI 313397RH6 9530 (01/03/02 OU726/702.. O00: 42900; * 5.139% 959345 
FEDL HOME LN MTG CORP DI 313397SM4 928 01/31/02 02/23/01) 0008 42720.- 4.9420 955.16 
FEDL HOME LN MTG CORP DI 313397TR2 877 02/28/02 03/02/01. 000: 43530 427472 95.7432 
FEDL HOME LN MTG CORP DI 313397TR2 923 02/28/02 003/09/0L5 000% 445307 45731 952530 
FEDL HOME LN MTG CORP DI 313397TR2 927 02/28/02.03/09/01, 000, 4:530° 4.731) 952.5310 
FEDL HOME LN MTG CORP DI 313397TR2 906 02/28/02 03/09/01 000, 4.530) 42731 952.5310 
FEDL HOME LN MTG CORP DI 313397TR2 908: O2728'/02 03/09/00. -000% 4.2530 4.731 95,530 
FEDL HOME LN MTG CORP DI 313397TR2 LOO ROZ/28 402, 03/29 0K) OO0% 42305 4490 952977 
FEDL HOME LN MTG CORP DI 313397UG4 7622 03/15/02 03/27/01 000 423220 4.402 95.862 
(Investment Type) 44 FMC DISCOUNT NOTES 1£19:0%.(G) A693 41: 85a- 9223 
MERRILL LYNCH C/P 59018JRA4 9530 04/10/01" 01705701 000 “5S. A80> 5.7560) 98.554 
BK AMER C.P. O660PORA3 WOO 04 /LO/OLV0L/ 17/0 000) (S2570- 5.642- “9827216 
MERRILL LYNCH C/P 59018JRB2 $530 04/11/01 02/09/01 ~000 Gos40° S486 98.7647 
MERRILL LYNCH C/P 59018J5RQ9 9530) 04/7 24700 sOl7 U87/01- O00) ~S243'0- 52510" 98.2552 
WELLS FARGO C/P 9497FORQ7 100- 04/24/01 .03/23701 O00 4.900: 4.921 — 9975564 
WELL FARGO: C/P 94947F0S5 953.0 05/08/01 02712701 000). S.180" 5.24498. a7 
MERRILL LYNCH C/P 590183888 HOO VOS/0:8;/,01 03:07 20.1 WOOO! S000 5.0435 995139 
WELLS FARGO C/P 94947F0S5 10 S/S Ol 02/2012 00 0Rs SekB On soai2o2= 9 8h633 
WEB C/P : 9497FOSN3 LOOROS 72 2;201,202;/-08 201 000M son20 0 vo. 2719" IS cou 
COMMERCIAL PAPER DISC 9497F0T44 1 06/04/01 03/23/01 000 4.600 4.667 99.063 
COMMERCIAL PAPER DISC 9497F0T44 9902106 / 047.00 103/23 701, OOO. 42600" 4.5920 99 507;8 








RUN: 


PAR VALUE 
SHARES 
11,000,000.00 
25,000, 000.00 


538,429,000.00 


c= 


PAGE: 


04/03/01 00: 


BOOK VALUE 


10,754, 443.33 
2 Dip Cede eoAs Oye ON 


S25; 2627 OOShre 





12,000,000.00 
5,000,000.00 
7,000,000.00 
7,000,000.00 
1,000,000.00 
50,000, 000.00 
24,000,000.00 
25,000,000.00 
20,000,000.00 
50,000,000.00 
15,000,000.00 
9,000,000.00 
10,000,000.00 
25,000,000.00 
5,000,000.00 
5,000,000.00 
4,000,000.00 
10,000,000.00 
5,000,000.00 
10,000,000.00 
7,000,000.00 
8,000,000.00 
8,000,000.00 
3,000, 000.00 
2,000,000.00 
13,000,000.00 


33,000,000.00 
33,000,000.00 
20,000,000.00 
35,000,000.00 
30,000,000.00 
26,000,000.00 
50,000,000.00 
2,500,000.00 
30,000, 000.00 
9, 600,000.00 
4,400,000.00 
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6,948, 
6,948, 
99'2', 
4923), 
2374371), 
247, 291; 
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487,695; 
LA nooW, 
87 7713; 
D7 SOF, 
24/378, 
4,821, 
24,031; 
3, 806, 
9, O38 45 
Ay om 
97-9435 


475.00 
525:; 010 
932.00 
9'3:2:: 010 
6'19'9'.. 89 
500.00 
580.00 
833533 
666.67 
27.18 
441.67 
620.00 
919.44 
902.78 
787.50 
000.00 
000.00 
500.00 
800.00 
225.00 
6:7 687), Leos 
7, 642, 47277 
i OA Ae Te 
27 8l6oK; 
ILE Say 6 
V2, 462), 067s 22 


350,004,089.73 

=. 82; 5207 78sec es 
= 32 57/6, 2 Saes 
19,723,488.89 
34,493, 200.00 
29,869, 333.33 

25, 682,005.56 
49,569,444.44 
2,465, 826. 39 


29, 393), 666). 167 
9), a0, 000). 10'G 
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Calf ¥ 0/7 COUNT oY Os. SAN FRANCISCO 
MR. DANTE L DALY Aral (3 4:2: Ay =. 24:-Al (8 Fl PAGE: 3) 
(SIRPT) TN OY Eset MB NT INVENTORY RUN: 04/03/01 00:01:33 
INVESTMENTS OUTSTANDING AS OF 3/31/01 
MAJOR SORT KEY IS ICC# 
INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUS EP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 

A 38748 WELLS FARGO C/P 9497FOTK8 100 06/19/01 03/23/01 000 4.590 4.642 98.878 30,000, 000.00 29, 663,400.00 
A 38749 WELLS FARGO C/P 9497FOTR3 100° 06/25/01 03/23/01. 000 4.590 4.646 98.802 L5G 000; 000%:0.0 14,820,225.00 
A 38750 WELLS FARGO C/P 9497FOTR3 901 06/25/01 03/23/01 000 4.590 4.646 98.802 10,000,000.00 9,880,150.00 
SUBTOTAL (Investment Type) 81 COMMERCIAL PAPER DISC 11.04% (C) Sel1S: 54175 98:53:40 328,500,000.00 324,689, 150:.55 
A 38694 BK AMER C.D. 06050EWM3 100 04/10/01 02/05/01 -000 5.330 5.330 100.000 28, 700,000.00 28, 700,000.00 
A 38695 BK AMER C.D. O6050EWM3 1 04/10/01 02/05/01 000 5.330 5.330 100.000 21,300,000.00 21,300,000.00 
A 38614 NEGOTIABLE C.D.'S O6050EVC6 100 04/16/01 11/21/00 000 6.610 6.610 100.000 35,000,000.00 35,000,000.00 
A 38696 BK AMER C.D. O6050EWLS LOO: -O5/08 701. 02/05/02 O00) 5.230 ~5.230 1002000 50,000,000.00 50,000,000.00 
A 38644 BK AMER C.D. O6050EVLE6 100 05/10/01 12/14/00 000 6.340 6.340 100.000 25,000,000.00 25,000,000.00 
A 38647 BK AMER C.D. O6050EVN2 LOO 05/22/01 12715/00> 000 65320-6320 100.000 9,000,000700 9,000,000.00 
A 38648 BK AMER C.D. O6050EVN2 859: 05/22/01 12/15/00 000 6.320 6.320 100.000 5,000,000.00 5,000,000.00 
A 38649 BK AMER C.D. O6050EVN2 92405/ 22/01 12/15/00 O00 6.320 6.320: 100...000 4,000,000.00 4,000,000.00 
A 38650 BK AMER C.D. O6050EVN2 900 05/22/01 22/15/00 - 000 6.320, 6.320 100.000 9,000,000.00 9,000,000.00 
A 38651 BK AMER C.D. O6050EVN2 901 05/22/01 12715/00, 000 6.320 -6.320 100.000 8,000,000.00 8,000,000.00 
A 38629 BK AMER C.D. O6050EVHS5 100 06/15/01 12/06/00 000 6.410 6.410 100.000 45,000,000.00 45,000,000.00 
A 38645 BK AMER C.D. O6050EVK8 100 06/15/01 12/14/00 000 6.320 6.320 100.000 25,000,000.00 25,000,000.00 
A 38724 BK AMER C.D. O6050EWV3 1 07/03/01 03/02/01 000 4.920 4.920 100.000 9, 600,000.00 9, 600,000.00 
A 38725 BK AMER C.D. O6050EWV3 100 07/03/01 03/02/01 000 4.920 4.920 100.000 15,400,000.00 15,400,000.00 
A 38603 BK AMER C.D. 06050EVAO 473 07/18/01 11/20/00 000 6.570 6.570 100.000 40,000.00 40,000.00 
A 38604 BK AMER C.D. 06050EVA0 467 07/18/01 11/20/00 000 6.570 6.570 100.000 93,000.00 93,000.00 
A 38605 BK AMER C.D. O06050EVAO 471 07/18/01 11/20/00 000 6.570 6.570 100.000 175,000.00 175,000.00 
A 38606 BK AMER C.D. 06050EVA0 892 07/18/01 11/20/00 000 6.570 6.570 100.000 3,000,000.00 3,000,000.00 
A 38607 BK AMER C.D. 06050EVAO 1901 07 718/01 11/20700 000° “6.57.0. 6.570 1002000 2,000,000.00 2,000,000.00 
A 38608 BK AMER C.D. O06050EVAO 5005 07/18/01 11/20/00 000 6.570 6.570 100.000 1,000,000.00 1,000,000.00 
A 38609 BK AMER C.D. O06050EVAO 803 07/18/01 11/20/00 000 6.570 ~6.570 1002000 4,000,000.00 4,000,000.00 
A 38610 BK AMER C.D O06050EVA0 100 07/18/01 11/20/00 000 6.570 6.570 100.000 31,6927 000500 31 6927000 =00 
A 38661 BK AMER C.D. O6050EVU6 1009/10/01 01/03/01 - 000» 5.880 > 5.880.-100:0.00 9,795,000.00 95 79'5,-0100'..010 
A 38662 BK AMER C.D. O6050EVU6 1.00) 209711701 01/03/01 000 5.880 S.880 100.000 20, 205,000.00 20,205,000.00 
SUBTOTAL (Investment Type) 91 NEGOTIABLE C.D.'S 12553 :0'2 CC) 53969 5.969 100000 362,000,000.00 362,000,000.00 
REPORT TOTALS === a Sass == 

ASSETS FIXED 5392 S82 2,989,209, 00000 27942; SS 767-00 
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FRANCIS 
1) Sr Oy a 
FIXED INCOME 


PAR VALUE 
ORIGINAL FACE 


-10,000,000.00 


= 1:05, 00:07 000.00 


-10,000,000.00 
-10,000,000.00 
-25,000,000.00 
=25, 0007000: 00 
=9', 600, 000 00 
-4,000,000.00 
-7,000,000.00 
-13,000,000.00 
16, 40:0), 000%. O10 
-12,000,000.00 
-50,000,000.00 
-13;,, 000;; 000. 010 
-25,000,000.00 
-50,000,000.00 
-25,000,000.00 


-40,000,000.00 


Cl PY 7 CC O]uUPNeT ¥ OF SAN 
MPR: DANIEL DALY 4 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - 

03/01/01 TO 03/31/02 
SETTLEMENT DATE BASIS 
28 FUNDS 

INVSMT DESCRIPTION/POOL# BANK BROK MATURITY TRADE/ TXN COUPON 

NO. MEMO CASH DATE /ENTRY SETTLE TYP) YE LD: 
35520 T NOTE (98.2) 19 40 01/31/02 03/27/01 SALE 6.250 
03/26/01 03/27/01 627 LO 
35525 T NOTE (99'.16) 19 40 01/31/02. 03/21/01 SALE 6.250 
03/26/01 03/21/01 6.370 
36594 T NOTE (99516) 19 03/31/03 03/31/01: INTR, 555010 
03/31/01 04/02/01' 03/31/01 Diz (6ukS 
36595 T» NOTE (99.16) 19 03/32/03. 03/31/01 INTR 3.500 
03731/01 047/027 01 0873/02 5% Olli'G 
36596 T NOTE (99.16) 19 03/31/03 03/3170L INTR 5.500 
03/31/01) 04702701) 0373117 01 Di/O15 
36597 TIT’ NOTE «(99'. 16) 19 03/31/03. 03/31/0L° INTR 5.500 
03/31/01 04702/01 03/7317 01 5.604 
37138" T. NOTE (99 . 8) 19 40. 11/15/03 03715/01 SALE 4.250 
03/14/01 03/15/01 4.421 
3714192" NOTE: ((99'.'8) 9 4011/15/03 03/15/01 SALE 4.250 
03/14/01 03/15/01 4.419 
38516 BK AMER C.D. 19 40 03/06/01 03/06/01 MAT 6.670 
04/02/01 03/06/01 6.670 
38517 BK AMER C.D. 19 40 03/20/01 03/20/01 MAT 6.670 
04/02/01 03/20/01 6.670 
38548 BK AMER C.D 19 40. (03/27/01. -03727/012 MAT 6.640 
04/02/01 03/27/01 6.640 
38549 BK AMER C.D 19 40 03/27/01 03/27/01 MAT 6.640 
04/02/01 03/27/01 6.640 
38550 BK AMER C.D. 19 AO? 03/217 01. 038/2770L. MAT 6.640 
04/02/01 03/27/01 6.640 
38551 BK AMER C.D ily) 40- 03/27/01 03/27/01) MAT 6.640 
04/02/01 03/27/01 6.640 
38552. BK “AMER: ‘C.D. i) 40 03/27/01 03/27/01 MAT 6.640 
04/02/01 03/27/01 6.640 
38553 BK AMER C.D ES 40 03/20/01 03/20/01 MAT 6.640 
04/02/01 03/20/01 6.640 
38557 BK AMER C.D. 19 40 03/13/01 03/13/01 MAT 6.640 
04702701: 03/13701 6.640 
38559 FEDERAL NATL MTG ASSN 19) 40 03/29/01 03/29/01 MAT 6.330 
04/02/01 03/29/01 6.524 
38570 UNITED STATES TREAS BI UY) 40° 03/22704- 03714701, SALE 5% 995 
03/14/01 03/14/01 Grubs 
38592 BK AMER C.D. 19 40 03/21/01 03/21/01 MAT 6.610 
04/02/01 03/21/01 6.610 
38621 UNITED STATES TREAS BI 19 40 03/01/01 03/01/01 MAT 6.040 
04/02/01 03/01/01 6.134 
38628 SALOMON SB C/P 1) 89 03/02/01 03/02/01 MAT 6.450 
04/02/01 03/02/01 Ge aoul! 





CeO 
448 7 


BOOK VALUE 
PREM / (DISC) 


=9 7, 800%, 262.00 
LOZ Sil OO 
=9 7,914.97 218.710 
50,181 430 


= 97, O2Ay 2 SS 
To 718M 25 

=9', 925); O0'0\. 010 
75,000.00 

=29', 0100; 00:0". 0.0 
-25,000,000.00 
-9,600,000.00 
-4,000,000.00 
=, 000,000: 00 
=137,.000,000". 00 
=1:6;,.400;,00:0:..0'0 
-12,000,000.00 
-50,000,000.00 
=I 27/6 SF O94. Lal 
=2 4 So Oposdla.Ge 
649, AS83383 
-50,000,000.00 
=24), 08/8, SOS O16 


=3'9), 3:83), OCG. 67 


PAGE: il 
RUN: 04/03/01 00:01:26 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


-94,958.56 
-84,599.45 
-5,500.00 
=237,875..00 
“47 1125.00 
-27,500.00 
-140,883.98 
-140, 883.98 
-838,381.94 
=903) 229) 17 
-297,472.00 
-123,946.67 
-216, 906.67 
-402,826.67 
=508, 181.33 
-356, 346.67 
= , 400729229 
-386, 305.83 
-616,152.77 
-1,230,194.44 
-381,694.44 


6156; 33333 





=147,,0'62.. 


17 25K; 9106 
13,4027 8216: 
16; 9087.1 84% 
125 35:6; S4ibe 
2 Ope eee 


13,000, 000.( 


= 65, sede 


245 213% OSS 


SETTLEMENT 
-348,987.50 
10,251,208: 56 
=21'67-406:..3.0 
107.250), 2243 45 
5, D010). 010 

237, 875: 00 
4,125.00 

27), 200! 00 
=14, 843575 


10,079, 946.48 


50 


10,079, 946.48 
29p 838%, 3805, 9/4 
2547-903 22935 1 

9,897, AN2300 


47, 123%, 9416. 67 


67 


67 


33 


51,230,194.44 


25,000, 000.00 


40,000, 000.00 
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Cyl Re CVO UN ay Y OF SAN ER AON CL S € 0 
MER DANIEL DA LY HA Digan oO: 4 a) 408" 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 2 
03/01/0L TO 03/31/01 RUN: 04/03/01 00:01:26 
SETTLEMENT DATE BASIS 
28 FUNDS 
INVSMT DESCRIPTION/POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
NO. MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 
38642 FEDERAL NATL MTG ASSN 19 40 11/02/01 03/29/01 SALE 5.740 -27,000,000.00 -25, 609,485.00 =452; 025:.00 -209,280.00 
03/29/01 03/29/01 6.052 I, B07. 0.0) p26, 270;,790 200 
38652 FEDL HOME LOAN BK CONS 1g 40 03/14/01 03/14/01 MAT 6.180 —10,,000, 000.00: -—9),3:54),.083..33 = 145,962,071 
04/02/01 03/14/01 Cn 22 10,000,000.00 
38653 FEDERAL NATL MTG ASSN 1S 40 03/26/01 03/26/01 MAT 6.1280 =5, 000,000.00 —4,916, 741.67 =83,,298 33 
04/02/01 03/26/01 6.285 5,000,000.00 
38657 FEDL HOME LOAN BK CONS 19) 40 03728/01 03715/01 SALE +6..090) —20,,000, 000.00 -19,692, 116.67 =263;, 9:00. 00 =O, 2031909 
03/14/01 03/15/01 6.185 30:7., 883.233 ae 19, 962, 300.. 0.0 
38666 FEDL HOME LN MTG CORP Lg 40 03/09/01 03/09/01 MAT 3.920 —10, 000,000.00 =9, 908, 000...00 =9'2;,, 00.0)..00 
04/02/01 03/09/01 Doel 10,000, 000.00 
38677 FEDL HOME LN MTG CORP 19 40 03/13/01 03/13/01 MAT 5.580 -15,000, O00..00 =14, 872,125.00 =127 7,819.00 
04/02/01 03/13/01 5 OZ : 15,000,000.00 
38678 FEDL HOME LN MTG CORP 19 40 03/15/01 03/15/01 MAT p2080) =2,000, 000-00, =1,7982,.33.0., 00 SO O10 
04/02/01 03/15/01 5. 63:0 2,000,000.00 
38679 BK AMER C.D. ig 40 03/27/01 03/27/01 MAT 5.700 -50,000,000.00 -50,000,000.00 =9 416; 250). 00 
04/02/01 03/27/01 5-71.00 50,546,250.00 
38682 MERRILL LYNCH C/P In 4503/23/01. 03/2370 MAT 5.5.70 -=20, 000;,,000..00 =19,. 801,955.56 -198,044.44 
04/02/01 03/23/01 OZ.G 20,000, 000.00 
38697 FEDL HOME LN MTG CORP 1g 45 03/27/01 03/27/01 MAT 5.930) =10),,000,000'00) ~=9,, 925,972.22 =74,027.78 
04/02/01 03/27/01 S310 10,000,000.00 
38698 FEDERAL NATL MTG ASSN 19 40 03727/01 03/15/01 SALE 5.330 =15, 000,000.00 =14, 888,958.33 =O147 3 Js Cul =5.90;..00 
03/14/02 03715701 SO 17041. 67 14,973,900.00 
38724 BK AMER C.D. 19 40 07703701 03/02/01 PURE 4.920 9, 600,000.00 9,600,000.00 
03702701 03/02/02 4.920 -9, 600,000.00 
38725 BK AMER C.D. ake) 40 07/03/01 03/02/01 PURC 4.920 15,400,000.00 15,400,000.00 
03/02/01 03:/02/0u 4.920 =15;, 4.010), 00.0)0:0 
38726 FEDL HOME LN MTG CORP 19 40 02/28/02 03/02/01 PURC 4.530 10,000, 000.00 9, 543, 225...00 
03/02/01 03/02/01 4.747 =4.5:6, 175 ,..00 = 9), 343), 225,500 
38727 FEDL HOME LN MTG CORP 19 40 09/24/01 03/05/01 PURC 4.630 10,000,000.00 9, £384 919.44 
03/05/01 03/05/01 4.754 =261,, 080:. 56 = 97 38) 9199.44 
38728 MERRILL LYNCH C/P 19 45 05/08/01 03/07/01 PURC 5.000 50,000,000.00 49,569,444.44 
03/07/01 -03/707;/01 5.043 +4310), 555). 56 . -49,569,444.44 
38729 FEDERAL NATL MTG ASSN ales) 40 02/22/02 03/09/01 PURC 4.520 2,000,000.00 poke; Wa lel ‘ 
03/08/01 03/09/01 4.728 =87;,88'38..89 =i, Gak2y Lele sale 
38730 FEDERAL NATL MTG ASSN 1g 40 02/22/02 03/09/01 PURC 4.520 2,000,000.00 ily ee leeds ale 
03/08/01 03/09/01 4.728 =87,, 888.89 = hy, SA lilac 
38731 FEDERAL NATL MTG ASSN ili) 40 02/22/02 03/09/01 PURC 4.520 2,000,000.00 OZ lela Va 
03/08/01 03/09/01 4.728 -87,888.89 =i, 92, a ae 
38732 FEDERAL NATL MTG ASS i) 40, 02/22/02 (03:70.970de sRURC 74-520 2,000,000.00 15, 902, aaa 
; 03/08/01 03/09/01 4.728 =87, 88:3). 89 =i, Gale, dele a 
38733 FEDERAL NATL MTG ASSN 19 40 02/22/02 03/09/01 PURC 4.520 1,000,000.00 956, 055.56 
03/08/01 03/09/01 4.728 -43,944.44 SNF OSes SNS 
38734 FEDL HOME LN MTG CORP ils) 40 02/28/02 03/09/01 PURC 4.530 7,000,000.00 67, G87), Alas 55 
03/08/01 03/09/01 4 Sil = 6, 687, tas) 55 


-312,884.45 
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* ACTIVE TRANSACTIONS * 

INVSMT DESCRIPTION/POOL# 
NO. MEMO 
38735 FEDL HOME LN MTG CORP 
38736 FEDL HOME LN MTG CORP 
38737 FEDL HOME LN MTG CORP 
38738 FEDL HOME LN MTG CORP 
38739 FEDL HOME LOAN BK CONS 
38740 FEDL HOME LN MTG CORP 
38741 FEDL FARM CRED BK CONS 
38742 FEDL HOME LN MTG CORP 
38743 BNY INT (142354.90) 
38744 FEDL HOME LN MTG CORP 
38745 WELLS FARGO C/P 
38746 COMMERCIAL PAPER DISC 
38747 COMMERCIAL PAPER DISC 
38748 WELLS FARGO C/P 
38749 WELLS FARGO C/P 
38750 WELLS FARGO C/P 
38751 Ts NOTH (100.26) 
38752 T ONOTE.-(100.26) 
38753 T NOTE (100.26) 
38754 T NOTE (100.29) 
38755 T NOTE (100.29) 


ce 
MR 


BANK 
CASH 


19 


IBS) 


IMS) 


19 


aS) 


19 


19 


aE) 


wee) 


LS, 


ILS) 


i) 
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BOOK VALUE 
PREM / (DISC) 


1) 642,017 77 
-357, 582.23 
| eo Wee 
=35 7502. 25 
2,865, 906.69 
= 134 1093.31 
8,773, 620.00 
-226, 380.00 
3,910,100.00 
-89, 900.00 
23,437, 580.00 
-562,420.00 
19, 763,500.00 
-~236,500.00 
24,378,902.78 
=621 097.22 
25,000, 000.00 


=25, 0005-000. 00 


49), 23 79 00).00 
=/62;.500'. 00 
2918.69, 33:3:239 
=130, 666.67 
979 LOF 000 200 
-90,000.00 

Ay B59, ane Il 
=410), 588.4 89 
29, 663,400.00 
=3'3:6;,, 60'0\.,0:0 
V4, 8207 225:..00 
ele io OO 
9, 880), 150'..0'0 
=11'9;, 850500 
15,186,451.14 
186,451.14 
10), 124,300.76 
MAAS O10; 6 
HO} W245 S001 16 
24s, SOORMG 
20,284,659.88 
28'4,,659).818 
ZO Dine MS) 


ot Ye (CO Ur NSE OE SAN ER AGN Ca Se 10 
DANIEL DALY AF ES.s7 525) -4—— 
DETAIL TRANSACTION REPORT - FIXED INCOME 
O3S/01701 TO -03/31701 
SETTLEMENT DATE BASIS 
28 FUNDS 
BROK MATURITY TRADE/ TXN COUPON PAR VALUE 
DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE 
40 02/28/02 03/09/01 PURC 4.530 8,000,000.00 
03/08/01 03/09/01 ea eo 
40 02/28/02 03/09/01 PURC 4.530 8,000,000.00 
03/08/01 03/09/01 A731 
40 02/28/02 03/09/01 PURC 4.530 3,000,000.00 
03/08/01 03/09/01 4.731 
40 09/21/01 03/09/01 PURC 4.620 9,000,000.00 
03/08/01 03/09/01 4.739 
40 08/30/01 03/09/01 PURC 4.650 4,000,000.00 
03/08/01 03/09/01 4.75 
40 09/13/01 03/14/01 PURC 4.610 24,000,000.00 
03/14/01 03/14/01 4.721 
40 ,06/13/01 03715/01 PURC 4.730 20,000,000.00 
03/14/01 03/25/01 4.787 
40 09/28/01 03/15/01 PURC 4.540 25,000,000.00 
03/14/01 03/15/01 4.656 
99 05/30/01 03/01/01 -PURC 5.550- 25,000, 000.00 
03/14/01 03/01/01 D1 90.0 
99 03/01/01 SALE 5.550 -25,000;000.00 
03/14/01 03/01/01 57550 
40 07/23/01 03/23/01 PURC 4.500 50,000,000.00 
03/26/01 03/23/01 4.570 
41 04/24/01 03/23/01 PURC 4.900 30,000,000.00 
03/26/01 03/23/01 4.921. 
41 06/04/01 03/23/01 PURC 4.600 9,600,000.00 
03/26/01, 03/23/01 4.667 
41 06/04/01 03/23/01 PURC 4.600 4,400,000.00 
03/26/01 03/23/01 4.592 
41 06/19/01 03/23/01 PURC 4.590 30,000,000.00 
03/26/01 03/23/01 4.642 
4 06/25/7019) 03/23702 PURG 462590) 157,000, 0002.00 
03/26/01 03/23/01 4.646 
41 06/25/01 03/23/01 PURC 4.590 10,000,000.00 
03726/02 03/23/01 4.646 
40 02/15/04 03/21/01 PURC 4.750 15,000,000.00 
03/26/04 03721701 4.453 
87 02/15/04 03/21/01 -PURG 4.750): 10,000), 0002.00 
03/26/01 03/21/01 4.453 
89202 /285)/.042 03/72 /0L SRURC] <4e55 10,000,000.00 
03/26/01 03/21/01 4.453 
40 02/15/04 03/27/01 PURC 4.750 20,000,000.00 
03/26/01 03/27/01 4.414 
45 02/15/04 03/27/01 PURC 4.750 20,000,000.00 
03/26/01 03/27/01 4.422 





ZI, DZS vs 


PAGE: 3 

RUN: 04/03/01 00:01:26 
(INTEREST ) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 





p= 1642 pad i 


=p OAs A 


=2,8.09, 90'6..69 


=8;. 7737 620.00 


= 3:7 91:05, 20:0; 4010 


=23:, 43:1, 58:0)00 


=197 763; 2001200 


=24,.318, 902 18 


-25,000,000.00 
=142,354.90 
25,142, 354.90 


=49) 237, 500,00 


=29 7869), 333233 


= 97-510; 0:00:00 


=4,,. 3:59), 4a 


=29;, 663, 4005.00 


=04 78207-22500 


=9, 880,150.00 


+157, L867; 451514 


=10, 124, 30057 6 


= 10) 12:4), 300s alc 
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Cal a Yo /e G07 UTNE ¥. OF SAN BR say NGE eS G0 
MR DANIEL DALY Ae) =o” 4 rd Ae 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 4 
O38 /0L/01y “RO=\:03i/317,01 RUN: 04/03/01 00:01:26 
SETTLEMENT DATE BASIS 
28 FUNDS 

INVSMT DESCRIPTION/POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
NO. MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 

38756 T NOTE (100.29) eS 87 02/15/04 03/27/01, PURC 4.750 ~20,000,000.00 20,283,097. 38 
03/26/01 03/27/01 4.417 2:33), 097.38 20 2283),-097 538 

38757-T NOTE (100.29) 19 89 02/15/04 03/27/01 PURC, 4.750 20,000,000.00 20,286,222. 38 
03/26/01 03727 /02 4.411 286,222.38 =20), 28:6,,222...318 

38758 FEDL HOME LN MTG CORP eS) 40 03/15/02 03/27/01 PURC 4.220 13,000,000.00 12,462,067.22 
03/26/01 03/27/04 4.402 SOOM PIS 25 i S =12, 462,067 .22 

38759 FEDL HOME LN MTG CORP 19 40 05/22/01 03/27/01 PURC '\4.690 5,000,000.00 4). 963), 0209:.100 
03:726/01) 03/27/01 4.724 =36,/4 175.00 si =4 7, 9163;,525:.,00 

38760 FEDL HOME LN MTG CORP 19 40 05/22/01 03/27/01 BPURC -4.:690 7,000,000.00 6, 948,932.00 
03/26/01 03/27/01 4.724 =o, 0168: O10 =6;, 948, 9325100 

38761 FEDL HOME LN MTG CORP ue) 40 05/22/01. 03/27701 BURC 4..690 7,000,000.00 6, 948, 932. 00 
03/26/00 03/27/01 4.724 =51 068. 00 =67,.948;, 932.00 

38762 FEDL HOME LN MTG CORP 19 40 05/22/01 03/27/01 PURC 4.690 1,000,000.00 99277699). 89 
03/26/01 03/27/01 AZ] =H, S002 Li =9:92) 699369 

38763 T NOTE (100.21) ae) 40: 02/15/04 03728/01 PURC -4.750 10,.000;,000.00 107,119, 173.00 
03/28/01 03/29/01 4.509 Halo pals 300 =O), lO AS S:3.00 

38764 T NOTE (100.21) 9 87 02/15/04 03/28/01 PURC 4.750° 10,000,000.00 10, 117,610.50 
03/28/01 03/29/01 USES) 117,610. 50 = 1017+, 61 O50 

38765 FEDL FARM CRED BK CONS 19 40 11/02/01 03/28/01 PURC 4.420 5,000,000.00 4,866,172.22 
03728701 03/29/01 4.542 13377821 oS =4, 866,112.22 

38766 FEDL HOME LOAN BK CONS 19 40 09/26/01 03/28/01 PURC 4.440 5,000,000.00 4,888, 383.33 
03728701" 03/29/01 404d =1 TIE 1G. 6d =4,.888, 383.33 

38767 FEDL HOME LN MTG CORP 19 40 02/28/02 03/28/01 PURC 4.310 2,000,000.00 L919 46267 
03/28/01 03/29/01 4.491] =807.453:..33 = 17 919), S46yc6u. 

38768 FEDL FARM CRED BK CONS 19 40. 06/22/01 03729701 PURC .4;640- 14,000, 000.00 +*13,.846, 622°22 
03/25/7021 03/29/01 4.691 =1534.0M Tone =13)784'6,1622522 

38769 FEDL HOME LOAN BK CONS 19 40 06/20/01 03/29/01 PURC 4.660 I, 500, 4000,.500 1 4837, 804. 7. 
03/29/01 03729701 Avent plead =WoyckbS.38 =i, 48:3. 38 4eay 

38770 FEDL HOME LOAN BK CONS als) 40 09/26/01 03/29/01 PURC 4.440 11,000,000.00 10,754,443. 33 
03/29/01 03/29/01 4.541 =24 5), 59'6...67 =10;7 754), 443533 
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* ACTIVE TRANSACTIONS * 


PAR 
TYPE/ WEIGHTED 
TXN# YIELD 
PURC 4.703 
( 47) 
SALE 5.786 
( 9) 
INTR DeOLS 
( 4) 
MAT 6.322 


PAR VALUE 


592,500,000.00 


-152000000.00 


-412000000.00 


Cou 
MR 


ORIGINAL FACE 


VALUE 





58'6,°778),, 665211 


-149146801.62 


-409876874.18 


=O jal ily SoA 89 


2,808), 19 8:..38. 
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PY 7 GxO3U Ne Tey OCF SAN FRAN iG LS) C0 

DANIEL DA LAY Alors? Spoe4 a= 
DETAIL TRANSACTION REPORT - FIXED INCOME 

03701/01 TO 03/31/01 

REPORT GRAND TOTALS 

ASSETS 
PREMIUM/ AMORTIZATION/ 
BOOK VALUE (DISCOUNT) (ACCRETION) 


(INTEREST) 


=), Or), 1 Iowa 
=275;, 000:: 00 


~ 8), 96:1 ;.083 60 


PAGE: S) 
RUN: 04/03/01 00:01:26 
(GAIN) / 
LOSS SETTLEMENT 


—586, 7/787 665.21 


=959,,129'940) 15179837, 726.43 


416, 720), 8396. 96 
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CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 
SUSAN LEAL 
TREASURER 


DANIEL P. DALY 
CHIEF INVESTMENT OFFICER 





May 7, 2001 

The Honorable Willie L. Brown Jr. The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 

1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Piace 

San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 


under management. To highlight the activities of our portfolio during the past ten months, the results reflect 


earnings of pooled and the total funds, some of which have been severely restricted by anbierace regulations. 


Interest Received $ 131,726,929 Earned Interest Yield 
Total Net Earnings $ 142,270,944 Pooled Funds 6.211% 
Average Age of Portfolio 233 Days All Funds 6.231% 


Total cost of the securities on hand on April 30, 2001 was $2,959,804,556 with a market value of 
$2,975,664,271 plus fixed assets accrued earnings of $21,373,087. 


In accordance with Administrative Code Sec. 10.79.2 and provisions of California State Government Code 
Section 53646, we are forwarding herewith computer printouts detailing the City’s investment portfolio as of 
April 30, 2001. These investments are in compliance with California Code and our statement of investment 
policy, and provide sufficient liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of April 2001, earned interest yield and end of 
period portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on April 30, 2001. 

4. General journal detailing purchases, sales, and interest activities during the month of 
April 2001. 


Very truly yours, DOCUMENT = DEPT. 
Vi mi 

Susan Leal 

Treasurer SAN FRA CISCO 

Enc. PUBLIC _iB} RARY 


ce: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., C. Vogel 
Transportation Authority — A. Nash 
San Francisco Public Library — 2 copies 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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TOTAL INCOME RECEIVED IN THIS PERIOD: 
TOTAL NET EARNINGS THIS PERIOD: 
AVERAGE DAILY PORTFOLIO BALANCE: 
EARNED INCOME YIELD THIS PERIOD: 

END OF PERIOD PORTFOLIO BALANCE: 


CURRENT AMORTIZED BOOK VALUE: 


WEIGHTED AVERAGE YIELD AT END OF PERIOD: 


WEIGHTED AVERAGE DAYS TO MATURITY: 
WEIGHTED AVERAGE DAYS TO CALL: 


NET PORTFOLIO YIELD, 365-DAY BASIS: 


fk 


yy COs NT YOO Osa NP RAN Cr Geo 
DANIEL DALY 415-5 §4-4487 
BP O.R fT FO m1, 190. 8 Ti aes ) Toes 
4/01/01 THROUGH 4/30/01 RUN: 
ALL FUNDS 
-------- GOV'T SECURITIES -------- ---------- TIME DEPOSITS --------- 
ASSETS LIABILITIES ASSETS LIABILITIES 
532015,699,56.685 i oe 00 ea | co | N/A 
14,554,091.68 00 00 N/A 
3,019, 698,204.12 00 00 N/A 
5.864 000 000 N/A 
2,959,804,556.18 .00 00 N/A 
2,963,224; 532556 00 00 N/A 
5.499 000 000 N/A 
232.68 00 00 N/A 
232.68 00 00 N/A 
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05/01/01 08523313 


8,219;7899.56 
14,554,091. 68 
3,019, 698,204.12 
5.864 

2,959); 804,556.18 
2,963 72247932706 
9.499 

N/A 


N/A 


5.864 


es a 
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SUMMARY DESCRIPTION 


(Investment 


(Investment 


(Investment 


(Investment 


(Investment 


(Investment 


(Investment 


(Investment 


Type) 
Type) 
Type) 
Type) 
Type) 
Type) 
Type) 


Type) 


dail 


12 


41 


42 


43 


44 


81 


91 











Cail Xa 7/ ICL OnUsN yy OF SAN FRANC IT SC 0 
MR DANTEL DALY @ 1 Sy = 2 54, 4 4 8 7 PAGE: a 
INVESTMENT INVENTORY RUN: 05/02/01 00:04:38 
INVESTMENTS OUTSTANDING AS OF 4/30/01 
MAJOR SORT KEY IS ICC# 
CUPN TRDNG BOOK PAR VALUE 
RATE YIELD PRICE SHARES BOOK VALUE 
TREASURY BILLS 2 2500( C) 5.300 5.465" 96. 993 68,000,000.00 69, 955:-285:.28 
TREASURY NOTES 35< 14S (C) wd 22% 55769 “992333 1,069,005, 000200" y.057 903; 326. 74 
FNMA DISCOUNT NOTES TTI) D.A69 5.4945 96. O17 240,275,000.00 230), 1/:03,,. 999: 26 
FARM CREDIT DISCOUNT NOTES 1.463 (C) 4.683 4.767 98.251 44,000,000.00 437,230 726i. Lik 
FEDERAL HOME LOAN DISC NOTES 16.01% (C) Digi 1 Goole MO 60S 485,429,000.00 473,805,245 71 
FMC DISCOUNT NOTES 13.03% (C) 4.602" 4.729 OF 7304 396,500,000.00 3189; 7/957, 9515. 916 
COMMERCIAL PAPER DISC 14.37% (C) 4.805 4.851 99.047 429,500,000.00 425,408,486.12 
NEGOTIABLE C.D.'S 9. 3634(€) 6.004 6.004 100.000 277,000,000.00 277,000,000.00 
REPORT TOTALS a a a a a ==> SS 555555 55> >>> Se ee td 
ASSETS FIXED 5-248 5.440 °98.478° 3,005, 7059, 000)..00 
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DAs ly AW 2S: Bo) v4 a= 14> 478 
INVENTORY WITH MARKET VALUE 


{°C O7U Nay SAN 


ANTITIEL 
INVESTMENT 


D 7 


PAGE: il 
00:04:54 


RUN: 05/02/01 


(RPTMKT) 
INVESTMENTS OUTSTANDING AS OF 04/30/01 
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MAJOR SORT KEY IS ICC# 


INVEST DESCRIPTION CUSIP BANK 
NUMBER PURCHASE MATURITY DATE BROK 
38601 UNITED STATES TREAS BILLS 912795GI4 19 
11/20/00 05/31/01 40 

38611 UNITED STATES TREAS BILLS 912795GJ4 19 
11./20'00' 05/31/01 40 

38707 UNITED STATES TREAS BILLS 912795GQ8 19 
02/15/01 08/16/01 40 

38709 UNITED STATES TREAS BILLS 912795GQ8 19 
02/21/01 08/16/01 40 

38710 UNITED STATES TREAS BILLS 912795HM6 19 
02/21/01 11/29/01 40 
SUBTOTAL (Investment Type) 11 TREASURY BILLS 2. 25% 
36757 T NOTE (100.2) 912827459 19 
05/15/98 05/15/01 40 

36761 T NOTE (100.2) 9128274E9 19 
05/15/98 05/15/01 87 

38638 T NOTE (99.22) 91282752 19 
12 (24/005 07/32/01 40 

35192 T NOTE (97.8) 912827B92 19 
08/15/96 08/15/01 40 

35213 T NOTE(98.27) 912827239 19 
09/03/96 08/31/01 89 

35214 T NOTE(98.27) 912827239 19 
09/03/96 08/31/01 74 

35215/ T NOTE (98.27) 912827239 19 
09/03/96 08/31/01 40 

35254 T NOTE (97.11) 912827239 19 
09/03/96 08/31/01 87 

37786 T NOTE (99.26) 9128275P3 19 
08/31/99 08/31/01 40 

37787 T NOTE (99.30) 9128275P3 19 
08/31/99 08/31/01 40 

37788 T NOTE (99.235) 9128275B3 19 
08/31/99 08/31/01 40 

37789 T NOTE (99.21) 9128275P3 19 
08/31/99 08/31/01 40 

37790 T NOTE (99.30) 9128275P3 19 
08/31/99 08/31/01 89 

37791 T NOTE (99.21) 9128275P3 19 
08/31/99 08/31/01 89 

37792 T NOTE (99.30) : 9128275P3 19 
08/31/99 08/31/01 74 

37793 T NOTE (99.21) 9128275P3 19 
74 


08/31/99 08/31/01 


100 
000 
100 
000 
937! 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 


CPN RATE 
YTM TR 
6.0400 
6.2428 
6.0400 
6.2403 
4.8250 
4.9456 


5 6250 
5. 6135 
5; 6250 
Di. Oko 
5. 9000 
Ds 9926 
78:7 50 
8.5648 
6.5000 
6.7804 
6.5000 
6.7804 
6.5000 
6.7804 
6.5000 
To LoLG 
5.5000 
32.6130 
5.5000 
dino 498 
5.5000 
5.6465 
5.5000 
5. 6885 
5.5000 
D450 
5.5000 
5.6885 
50 Y0,0 
5490 
5.5000 
5.6885 


PAR/ SHARES 
BOOK 
9,000,000.00 
8,710,000.00 
21,000,000.00 
20, 323,600.00 
20,000, 000.00 
19,512, 138..89 
4,000,000.00 
3), 9077 SUG. 67 
14,000,000.00 
37 S02, 299. Ue 
68,000,000.00 
69; 955, 285.28 


30,000,000.00 
30,009, 375.00 
30, 000,000.00 
30,009, 375.00 
50, 000,000.00 
49,843,750.00 
7,000,000.00 
6,806,890. 63 
5,000, 000.00 
4,941,406.25 
5,000,000.00 
4,941,406.25 
5,000,000.00 
4,941,406.25 
5,000,000.00 
4,865,176.64 
5,000,000.00 
4,989, 453.13 
10,000,000.00 
9,990,700.00 
10, 000,000.00 
9,972,656.25 
5,000, 000.00 
4,982,421.88 
10,000, 000.00 
9,991,600.00 
5,000, 000.00 
4, 982,421.88 
10, 000,000.00 
9,991, 600.00 
5,000,000.00 
4, 982,421.88 


MARKET VALUE 
MARKET PRICE 
8 9 Lp S75. 0.0 
99.68750000000 
20 ,934,3:7500 
99.68750000000 
19; 775,,00.0..00 
98.87500000000 
37 9557000. G0 
98.87500000000 
13,685,000.00 
97.75000000000 
67,321,250. 00 
99.00183800000 


30, 0f8, 750.00 
100.0625000000 
3:07,02:8),, 7500.0 
100.0625000000 
50,187,500.00 
100.3750000000 
LOO pOO2 50 
101.0937500000 
57, 03:9;, 0162. 50 
100.7812500000 
32039; 0162.50 
100.7812500000 
5HOS 9, V624 50 
100.7812500000 
37703935 0625.90 
100.7812500000 
571023; 5437, 290 
100.4687500000 
1070467,87.5:00 
100.4687500000 
1072046 ,,.87.5:.00 
100.4687500000 
5023) 774 S75 0 
100.4687500000 
10,046,875.00 
100. 4687500000 
DAUZ8 MBiao0 
100.4687500000 
10,046,875.00 
100.4687500000 
571023) 437/550 
100.4687500000 





CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


244,687.50 
SUNGARD 
570,712.50 
SUNGARD 
201,041.67 
SUNGARD 
36,340.00 
SUNGARD 
129295788 
SUNGARD 


778,487.57 
SUNGARD 
V1.8, 4:85] 5.57 
SUNGARD 
683, 701.66 
SUNGARD 
UE Z209%.25 
SUNGARD 
544 155843 
SUNGARD 
547 71591.043 
SUNGARD 
54,.755748 
SUNGARD 
54; 79014438 
SUNGARD 
46,330 252 
SUNGARD 
92, 663)2.04 
SUNGARD 
92, 663). 04 
SUNGARD 
AG, Sota o2 
SUNGARD 
92,663.04 
SUNGARD 
46, 331 52 
SUNGARD 
92,663.04 
SUNGARD 
AG See 
SUNGARD 


_———————X—— 


Ld BF 2.00 
40,062.50 
61,819.44 
Iii, 358433 


60,534.45 


Gis OO 
OF Si. .010 
343), 7O0%. 00 
269) 07S 83) 
O17 O56. 25 
081, ODOeZO 
ON] OOO 25 
173, 88.5..8i6 
337, 98437 
5677 1 S00 
74 2S eS 
AAs Ons 62 
a7 AS) OO) 
ANG Ol syez 
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INVEST 
NUMBER 





DESCRIPTION 


ay 


PURCHASE MATURITY DATE 


Cc 


a 





NOTE (99).21) 
08/31/99 08/31/01 
NOTE (99.30) 
08/31/99 08/31/01 
NOTE (99.14) 
11/27/00 08/31/01 
NOTE. (99.21) 
12/14/00 08/31/01 
NOTE (99.26) 
12/21/00 08/31/01 
NOTE (99.28) 
12/28/00 08/31/01 


UNITED STATES TREAS 


ue 


LA/O1/ 00 -10 7317 01 


NOTE (99.23) 
11/30/99 12/30/02 
NOTE. (99.23) 


11/30/99 11/30/01 
NOTE 

12/32/96 12/31/01 
NOTE (98.10) 
01/31/97 01/31/02 
NOTE (99.11) 
01/31/97) 01/31/02 
NOTE (99.25) 
OL/31/97 OF /31/02 
NOTE (99.16) 
O1/31/9F 01/31/02 
NOTE (99.16) 
01/31/97 01/31702 
NOTE (99.16) 
01/31/97. 01/31/02 
NOTE (99.18) 
01/31/00 01/31/02 
NOTE (99.25) 
01/31/00 01/31/02 
NOTE (99.25) 
01/31/00 01/31/02 
NOTE (99.18) 

@1/ 36700. 01/31/02 
NOTE (99.25) 
01/31/00 01/31/02 
NOTE (99.18) 
01/31/00 01/31/02 
NOTE (99.16) 
04/30/97 04/30/02 
NOTE (99.16) 
06/30/00 06/30/02 


NTS 


Yo/?.C. Ouvn 
DeAD Ne ie 


INVESTMENT 


T Y 
L 


DALY 


SAN 
4 


FOR AUN Gi Ss 
1) Dg SO -4 = 4 


INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 04/30/01 
MAJOR SORT KEY IS ICC# 


CUSIP 


G128275R3 


9128275P3 


9128275P3 


9128275P3 


91282 75P3 


9LVAB2ZTSPES 


OU282 75R9 


91282 72E5 


9128272C5 


9128272E1 


912827266 


912827266 


912827266 


912827266 


912827266 


912827266 


9128275X6 


9128275xX6 





9128275X6 


912827 5X6 


9128275X6 


9128275X6 


9128272S0 


GLA82 T2Ne 


BANK 
BROK 


FUND 
SAFE 


CPN RATE 
YTM TR 
5.5000 
5.6885 
5.5000 
52.9450 
5.5000 
6.2902 
5.5000 
6.0216 
5.5000 
B11 962 
5.5000 
Se tLow 
5). 8750 
609107 
5.8750 
6.0306 
5+8750 
6.0306 
6.1250 
6.1864 
6.2500 
6.26536 
6.2500 
6.4092 
6.2500 
6.3052 
6.2500 
6.3720 
622500 
6.3609 
6.2500 
6.3702 
623/50 
6.6164 
Ga d7i50 
6.5061 
6.3750 
6.5061 
6.3750 
6.6121 
6.3750 
(oye OAL) 
6.3750 
6.6121 
6.6250 
6.7526 
6.2500 
GaoZalg 


PAR/ SHARES 
BOOK 
5,000,000.00 
4,982,421.88 
10,000,000.00 
9, 991, 600:..00 
45,000,000.00 
44,736, 328.13 
50,000,000.00 
497,816, -406.25 
45,000,000.00 
44,906,835.94 
25,000,000.00 
24,962,890. 63 
26,000,000.00 
257 949), 2085 7.5 
25,000,000.00 
24,927, 734.38 
25,000,000.00 
24,927, 134.38 
10,000,000.00 
9, 976,902.90 
20,000,000.00 
19; 661, 3168). 75 
6, 000,000.00 
57 959768 12.5.0 
5,000,000.00 
4,938 ,350.00 
10,000,000.00 
9, 948:, 43:7. 50 
10,000,000.00 
9953) ,71: 25.500 
10,000,000.00 
9,949, 218.79 
8,000,000.00 
1,964, 3:15 200 
8,000,000.00 
77980, 625.00 
8,000,000.00 
77-980 , 625... 00 
8,000, 000.00 
2, 965;,,000 200 
8,000,000.00 
Fp9835 7, 250'200 
8,000,000.00 
7,965,000.00 
10,000,000.00 
9,946, 600.00 
25,000,000.00 
24,873,046.88 


€.0 
4 8 7 


MARKET VALUE 
MARKET PRICE 
57102 37.437. 50 
100.4687500000 
10,046,875.00 
100.4687500000 
A 2107937250 
100.4687500000 
507234; 375200 
100.4687500000 
A210, 9371 350 
100.4687500000 
25,127, 187250 
100.4687500000 
26,7227, 500.00 
100.8750000000 
25,290; 000.00 
101.0000000000 
25,2590, 000.00 
101.0000000000 
10;,.131,.250:00 
101.3125000000 
207,342; 500)00 
101.5625000000 
6,093,750.00 
101.5625000000 
57 078i, 25.300 
101.5625000000 
107156 7,250 00 
101.5625000000 
10; 136,250). 010 
101.5625000000 
NOy, 1567 250.010 
101.5625000000 
8, L232 75005010 
101.6562500000 
871327 500200 
101.6562500000 
8,132; 500 -.00 
101.6562500000 
8,132,500.00 
101.6562500000 
8, 132750000 
101.6562500000 
8}, 132), 500' 010 
101.6562500000 
NO; 243; 750300 
102.4375000000 
ZOPOOO po oy DU, 
102.3437500000 


RUN: 05/02/01 


PAGE: Z 


00:04:54 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALTIZED LOSS 


467,331.52 
SUNGARD 
92,663.04 
SUNGARD 
416, 983.70 
SUNGARD 
4637.3 lo 222 
SUNGARD 
41.6;93:3'.7.0 
SUNGARD 
231,657.61 
SUNGARD 
4,150 82 
SUNGARD 
613,324.18 
SUNGARD 
613,324.18 
SUNGARD 
204,730.66 
SUNGARD 
3107 773 4:8 
SUNGARD 
937-232-504 
SUNGARD 

Wh poss oe 
SUNGARD 
1557 38'6:- 14 
SUNGARD 
HSS), S8'6., 7/4 
SUNGARD 
159; 38 Ome 
SUNGARD 
EZ6 77955 58 
SUNGARD 
126; 79558 
SUNGARD 
265, FI5458 
SUNGARD 
126/17 95\<58 
SUNGARD 
WAS We) ois) 
SUNGARD 
126; 19508 
SUNGARD 

1), SOO. 27, 
SUNGARD 
SAA Zo M0) 
SUNGARD 


41, 00S. 62 

55,275.00 
474,609: 37 
AGT IGS 1S 
304,101.56 
154,296.08 
278, 281 229 
3227269102 
3227, Z69)362 
1547-687. 50. 
65d), 181.25 
13'4,,.062..50 

89), LL 5S200 
207 7-812..50 
2035 125: 0:0 
207 OST25 
168,125.00 
151587500 
15 Ep 87o700 
167,500.00 
151, 250 00 
167,500.00 
2975 USO 700 


WIZ, BI0E 62 
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(RPTMKT) 


A 


Ne 


=a 


INVEST 
NUMBER 


DESCRIPTION 


oy 


PURCHASE MATURITY DATE 





NOTE (99.16) 
06/30/00 06/30/02 
NOTE (99.16) 
06/30/00 06/30/02 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (88.20) 
09/27/94 08/15/03 
NOTE (99.22) 
11/16/98 11/15/03 
NOTE (95.26) 
11/28/00 11/15/03 
NOTE (99.28) 
04/05/01 11/15/03 
NOTE (100.4) 
04/09/01 11/15/03 
NOTE (99.23) 
04/21/02; 11/15/03 
NOTE (99.23) 
04/11/01 11/15/03 
NOTE (99.22) 
02/16/99 02/15/04 
NOTE (99.12) 
02/16/99 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.18) 
08/15/00 02/15/04 
NOTE (99.11) 
02/16/01 02/15/04 
NOTE (99.26) 
02/23/01 02/15/04 
NOTE (100.21) 
03/29/01 02/15/04 
NOTE (100.22) 
04/16/01 02/15/04 
NOTE (100.22) 
04/16/01 02/15/04 











LAC 


O UN T 
DANIE 
INVESTMENT 


¥ 


OLE 


DA’ .D. -¥ 
INVENTORY WITH MARKET 


SAN 


ERA N-C 2S 
41. So 5 


> 4) = 4 
VALUE 


INVESTMENTS OUTSTANDING AS OF 04/30/01 


CUS EP 


9128272Y7 
SIZ827 2907 
9128274B5 
I Z8274B5 
91282 74 B5 


9128274B5 


9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
912827506 
9128275A6 
912827506 
912827506 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 


9128275A6 


BANK 
BROK 


MAJOR SORT KEY IS ICC# 


CPN RATE 
YTM TR 


4.2500 
4.3250 
4.2500 
5.8164 
4.2500 
4.3091 
4.2500 
4.2053 
4.2500 
4.3741 
4.2500 
4.3676 
4.7500 
4.8246 
4.7500 
4.8925 
4.7500 
6. O19 1S 
4.7500 
6;,0:9 1S 
4.7500 
6.) 09555 
4.7500 
6.1845 
4.7500 
4.9941 
4.7500 
4.8236 
4.7500 
Ad) 
4.7500 
4.4868 
4.7500 
4.4868 


PAR/ SHARES 
BOOK 


MARKET VALUE 
MARKET PRICE 





25,000,000.00 
24,873,046.88 
25,000,000.00 
24,873,046.88 
200,000.00 
199, 020..:00 
8,650,000.00 
8, 606, 132.5 
L5O:, 0100. C 
149: 257T=5 
I.,0:0'0',, O00: 0 
99:5, 500:.'0 
5, OOO 0 
4,431.25 
10,000,000.00 
9, 966,600 . 0.0 
15,000, 000.00 
1:4, 391, 253203 
20,000,000.00 
20:30 23019". /85 
20,000,000.00 
207.3:'6157-563:.3:6 
20,000,000. 00 
207234, 228...25 
20,000,000.00 
20; 2813, So 362) 
15,000,000.00 
dle a Om teid Bayar) 
15,000,000.00 
14,906,250.00 
15,000,000.00 
145, 3704, 218 15 
157, 0:00), 00.0'00 
14 7 SAG, ZEB. IS 
15,000,000.00 
1A SH Al 2 Br ssh. 
15,000,000. 00 
14), 3327038. 2 
30,000,000.00 
29,, 302, 3°51:3%. 96 
18,000,000.00 
Wh, I82),-33:2. 53 
10,000,000.00 
10, 117, 610.50 
10,000, 000.00 
MO}, Wa AWE 28 
10,000,000.00 
10,147,479.28 





SOG. 


293,085,931 250 
102.3437500000 
25,589; 937 «50 
102.3437500000 
204,250.00 
102.1250000000 
8.8937 802.50 
102.1250000000 
PSS 087.50 
102.1250000000 
1, 021,,.250'..00 
102.1250000000 
57 LAS HS 
102.8750000000 
9,940,625.00 
99.40625000000 
ae, G10; 937 290 
99.40625000000 
197,881, 250:00 
99.40625000000 
NOY, 8 Bile Z 510". 0.0 
99.40625000000 
19,881,250.00 
99.40625000000 
£9; SS pZo0R00 
99.40625000000 
1S OOH SUZ 5.0 
100.4687500000 
15 OOPSLA S50 
100.4687500000 
15010 7.312550 
100.4687500000 
V5 OVO 7312250 
100.4687500000 
L507 Opa 290 
100.4687500000 
SOO o2 te5 0 
100.4687500000 
307 4052625). 1010 
100.4687500000 
18,084,375.00 
100.4687500000 
10,046,875.00 
100.4687500000 
10,046,875.00 
100.4687500000 
10,046,875.00 
100.4687500000 


RUN: 


05/02/01 


PAGE: 3 
4 


00:04:5 


CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 
522,272.10 
SUNGARD 
S20) 212 
SUNGARD 
931.69 
SUNGARD 
40,295.77 
SUNGARD 
698.77 
SUNGARD 
4,658.47 
SUNGARD 
59.56 
SUNGARD 
196,063.54 
SUNGARD 
294,095.31 
SUNGARD 
399 5127 07 
SUNGARD 
3:92, 127:-07 
SUNGARD 
392,127.08 
SUNGARD 
392,127.08 
SUNGARD 
147 627x220 
SUNGARD 
LAT N67: 20 
SUNGARD 
147, 6 L720 
SUNGARD 
147,617.40 
SUNGARD 
147 $6L 740 
SUNGARD 
147,617.40 
SUNGARD 
295,234.80 
SUNGARD 
177,140.89 
SUNGARD 
98,411.60 
SUNGARD 
98,411.60 
SUNGARD 
98,411.60 
SUNGARD 


UNREALIZED LOSS 


712,890.62 
U2 7 890-502 
5,240.00 
227; 080). 00 
3; 93'0'.010 
2:5, 150:.00 
VU SO 
=25 7, 919.010 
542; 57:8). 12 
-89,062.50 
=139,,843:-15 
—-57/, 812.90 


= 607, 93He 0) 
V9, S3iee29 


164,062.50 
69iG; OSS 275 
696,093.75 
696093575 
138,281 525 
342, 187-50 


IZ0, Youve) 


—i'5),,625 010 
=2 Sila U0) 


= 2478 Uo 010 





= pacee te 
fe Iatone coe:eF 
Bi: 34-22. 
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INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY DATE 
A 38796 T NOTE (100.22) 
04/16/01 02/15/04 
A 38797 T NOTE (100.22) 
04/16/01 02/15/04 
A 38799 T NOTE (100.20) 
04/16/01 02/15/04 
A 38803 T NOTE (100.12) 
04/17/01 02/15/04 
A S7949 of NOTE (99527) 
Pe/t5/99 (05/45/04 
A 38273 -T- NOTE: (9.9522) 
05/10/00 05/15/04 
A .38274 -TNOTE. (99.522) 
05/10/00 05/15/04 
A 38275 “FE -NOTE (99.22) 
05/10/00 05/15/04 
AU (38276 2 NOTE. (99.422) 
05/10/00 05/15/04 
SUBTOTAL (Investment Type) 12 TREASURY 
A 38620 FEDERAL NATL MTG ASSN DISC N 
11/29/00 05/24/01 
A 38771 FEDERAL NATL MTG ASSN DISC N 
04/04/01 05/24/01 
A 38714 FEDERAL NATL MTG ASSN DISC N 
OZ /227-02. 06/19/01 
A 38562 FEDERAL NATL MTG ASSN DISC N 
10/11/00 06/21/01 
A 38691 FEDERAL NATL MTG ASSN DISC N 
02/05/01 07/05/01 
A 38574 FEDERAL NATL MTG ASSN DISC N 
10/18/00 10/05/01 
A’ 38575 FEDERAL NATL MTG ASSN DISC N 
10/18/00 10/05/01 
A 38685 FEDERAL NATL MTG ASSN DISC }b 
01/26/01 10/05/01 
A 38643 FEDERAL NATL MTG ASSN DISC }b 
Ne? A600 AIS 02/0: 
A 38781 FEDERAL NATL MTG ASSN DISC N 
04/09/01 11/02/01 
A 38669 FEDERAL NATL MTG ASSN DISC N 
01/08/01 11/16/01 
A 38633 FEDERAL NATL MTG ASSN DISC N 


12/11/00 11/30/01 





/ GO UN 
DANTE 


pT Y 
L 


Our 


DALY 
INVESTMENT INVENTORY WITH MARKET VALUE 


SAN 


4-15 = 


P 


RANCIS5 
o 0. 4 = 4 


INVESTMENTS OUTSTANDING AS OF 04/30/01 
MAJOR SORT KEY IS ICC# 


GUSEP BANK 
BROK 

9128275A6 19 
87 

9128275A6 19 
89 

9128275A6 19 
87 

9128275A6 19 
40 

912827 5E5 ae) 
45 

91 2B275E5 1-9 
45 

GUZEZTSES 9 
87 

91282 7 SES leo) 
89 

9128 ZT SES 129 
40 

NOTES 35.80% 
JIS S58 9EZ 1. ie) 
40 

31358 9F21 189) 
40 

313589HB2 J) 
40 

313589HD8 19 
40 

S13589HT3 19 
40 

S13 5:39MP5 eS) 
40 

313589MP5 19 
40 

313589MP5 169) 
40 

313589NT6 19 
40 

313589NT6 19 
40 

313589PHO 9 
40 

31350 UPXS 19 
45 





100 
000 
924 
000 
100 
000 
9530 
000 
9530 
000 
100 
000 
100 
000 
926 
O00 
930 
000 
9904 
000 
902 
000 
9530 
000 


CPN RATE 
YTM TR 


4.7500 
4.6109 
522500 
5.8824 
5.12500 
6.7885 
5.2500 
6. 1930 
5.2500 
6.7885 
5.22500 


5.4242 


6.2700 
6.4683 
4.7000 
4.7309 
4.9800 
5 70i6 159 
6.2500 
6.5371 
4.9450 
5.0490 
6.1100 
6.4982 
6.1050 
6.4926 
4.9700 
5 49: 
5.7400 
6 £057 
4.1800 
4.2829 
4.9200 
SS 9a. 
So. 200) 
6.0609 


PAR/ SHARES 
BOOK 


10,000,000.00 
10,148,260 .53 
10,000,000.00 
HO PAA ATI ZS 
10,000,000.00 
LO; 1387 104 28 
25,000,000.00 
25,289,947.34 
20,000, 000.00 
19,50:6, 250.00 
10,000,000.00 

9, 467,087.50 
10,000, 000.00 

9,465, 625.00 
10,000,000.00 

9 4614 LST oO 
20,000,000.00 
187/934 351-5 2010 


1065005000.00 
1057903326.74 


15,000, 000.00 
14,540, 200.00 
15,000, 000.00 
14, 902,083.33 
10,000, 000.00 

9,838,150.00 
20,000,000.00 
19 19 2597. <75 
15,000, 000.00 
14,690, 937.50 

5,000, 000.00 

4,701,288.89 
20, 000,000.00 
18,806, 133.33 
2,500,000.00 
2,413,025.00 
23,000,000.00 
21,815, 487.22 
15,000, 000.00 
14, 639, 475.00 
4,775,000.00 
4,571,394.00 
25,000, 000.00 
23,593, 833.33 


Cc 


MARKET VALUE 
MARKET PRICE 


10,046,875.00 
100.4687500000 
10,046,875.00 
100.4687500000 
10,046,875.00 
100.4687500000 
Zoopla V7 50 
100.4687500000 
20,343; 750..00 
101.7187500000 
L0,1 71,875.00 
101.7187500000 
KO Felis B1:5..-010 
101.7187500000 
LO; dA, S31S:.010 
101.7187500000 
20,343,750 2:00 
101.7187500000 


LOTS O33:8'93:. 75 
100, 7538830000 


14", 958120583 
99'. 12080595556 
1.479587 120.83 
99: 12080555556 
9,940,519.44 
99.40519444444 
19) 830; L83.33 
99.38091666667 
147-885; 6667 
99.23444444444 
A GAAS C85 x50 
98 .23375000000 
19}, 64:6,-790).0:0 
98 .23375000000 
2,455, 843...19 
98.23375000000 
22 P23 ONi62-39 
WT. W290 2777-118 
LAE NOBO So Azali] 
GI D290 2A AAAS 
4,668,627.59 
Ii IAZ3O0S D9 9016 
24,403,895.83 
9 615998333333 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


98,411.60 
SUNGARD 
98,411.60 
SUNGARD 
98,411.60 
SUNGARD 
246,029.00 
SUNGARD 
464 392 27 
SUNGARD 
242,196.13 
SUNGARD 
242,196.13 
SUNGARD 
242,196.13 
SUNGARD 
484,392.27 
SUNGARD 


399,712.50 
SUNGARD 
52,875 <00 
SUNGARD 
94,066.67 
SUNGARD 
701,388.89 
SUNGARD 
17S, 185 742 
SUNGARD 
165,479.17 
SUNGARD 
661,375.00 
SUNGARD 
32,788.19 
SUNGARD 
506,076.67 
SUNGARD 
38,316.67 
SUNGARD 
13, 7482 
SUNGARD 
560,083.33 
SUNGARD 


05/02/01 


PAGE: 4 
00:04:54 


UNREALIZED GAIN 
UNREALIZED LOSS 


227 GOOn25 
-21,875..00 


=12779 00400 
Zip SAS 21D 


837,500.00 
704,687.50 
706,250.00 
704,687.50 


1,409 3752200 


17,677,068.60 
=490;, O37i.50 


187 208%2338 
37 P6250 
8,302 1a 
53,266.66 
1297, 09329 
44,919.44 
IG; 24d 6" 
10,030.56 
2027112350 
117,262.90 

23), 49 oy), 


BA SLs) 5 
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INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 04/30/01 
MAJOR SORT KEY IS ICC# 








(RPTMKT ) 
INVEST DESCRIPTION CUSTP. BANK 
NUMBER PURCHASE MATURITY DATE BROK 
R&R 38670 FEDERAL NATL MTG ASSN DISC N 313589PX5 Lg 
01/08/01 -11730701 40 
A 38671 FEDERAL NATL MTG ASSN DISC N 313589PX5 1S 
01/08/01 11/30/01 40 
A 38690 FEDERAL NATL MTG ASSN DISC N 31358 9RB1 1S 
01/26/01) 12728701 40 
A 38719 FEDERAL NATL MTG ASSN DISC N 313589RB1 19 
02/27/01 12/28/01 40 
A 38787 FNMA DISCOUNT NOTES 313589SV6 ae) 
04/09/01 02/08/02 40 
A 38729 FEDERAL NATL MTG ASSN DISC N 313589TK9 1.9 
03/09/01 02/22/02 40 
KR 38730 FEDERAL NATL MTG ASSN DISC N S13 5389TK9 9) 
03/09/01 02/22/02 40 
A 38731 FEDERAL NATL MTG ASSN DISC N 313589TK9 19 
03:/0:91/01 027 22702 40 
A 38732 FEDERAL NATL MTG ASSN DISC N 313589TK9 ig 
03/09/01 02/22/02 40 
A 38733 FEDERAL NATL MTG ASSN DISC N BV 3589TKSY 19 
03/09/01 02/22/02 40 
SUBTOTAL (Investment Type) 41 FNMA DISCOUNT NO 7.87% 
A 38741 FEDL FARM CRED BK CONS DISC 313313G6V4 aS) 
03/15/01 06/13/01 40 
A 38768 FEDL FARM CRED BK CONS DISC 3133 13HE1 19 
03/29/01 06/22/01 40 
A 38765 FEDL FARM CRED BK CONS DISC 313313NT1 19 
03/29701 11702/01 40 
A 38688 FEDL FARM CRED BK CONS DISC 3133 13SE9 169 
01/26/01 01/24/02 40 
SUBTOTAL (Investment Type) 42 FARM CREDIT DISC 1.45% 
A 38692 FEDL HOME LOAN BK CONS DISC 31 33:35FB7 dS) 
02/05/01 .05/02/01 40 
A 38693 FEDL HOME LOAN BK CONS DISC 31-338 5FB 7 19 
02/05/01 05/02/01 40 
A 38623 FEDL HOME LOAN BK CONS DISC 313385FJ0 59 
11/30/00 05/09/01 40 
A 38613 FEDL HOME LOAN BK CONS DISC 313385FL5 ale) 
dG / 2A AOO 105M ie, On: 40 
A 38711 FEDL HOME LOAN BK CONS DISC 313385FT8 159) 
02/21/01 05/18/01 40 


CPN RATE 
YTM TR 


4.9000 
Be AS 
4.9100 
5.1458 
4.6000 
4; 7859 
4.1300 
4,.2797 
4.5200 
4.7278 
4.5200 
Ae 12a 8 
4.5200 
4.7278 
4.5200 
4.7278 
4.5200 
4.7278 
Db 269. 
5 4937 


4.7300 
4.7866 
4.6400 
4.6914 
4.4200 


4.6828 


5.0900 
5 bs 2e/ 
5.0900 
De VOLT 
6.2000 
6 Su S7 
6.2600 
6.4518 
5.1400 
»= 2039 


PAR/ SHARES 
BOOK 
8,000,000.00 
Vi OAoy 022222 
7,000,000.00 
6,689,394.44 
5,000,000.00 
14,312, 600.00 
25,000,000.00 
24,028,888.89 
6, 000,000.00 
5y, 1907058). 39 
2,000,000.00 
He Fae legal eel 
2,000,000.00 
APS ag lieten reel ah 
2,000,000.00 
1 Daa, Wek as, We 
2,000,000.00 
Zeta a Weal: 
1,000,000.00 
915167, 0'515 7.516 
240,275,000.00 
23:07 103799 9.26 


20,000,000.00 
19,763,500.00 
14,000,000.00 
13,846; 622, 22 
5,000,000.00 
4,866,172.22 
5,000,000.00 
4,753,966.67 
44,000,000.00 
437, 2307 2615 14 


37, 0:0105.000 00 
3:67250;, 1002-56 
50,000,000.00 
A OF S927 O20 58 
39%, 9297 0100: 00 
38,828,734.04 
30,000,000.00 
297, LOW, 950-00 
12,000,000.00 
IEF D2 7 ODS5 SS 


RUAN CIS C0 


4585 


MARKET VALUE 
MARKET PRICE 
17.8097 24.6..67 
97. 61 558333333 
678337, 0910'.83 
97. 61558333333 
14, 595;,.3:20). 83 
97. 30213888889 
24). 3297, 934.12 
97.30213888889 
5;7.8:0'6;, 8:75. 010 
96.78125000000 
17.9327 500%. 00 
96.62500000000 
17.9325 5005.00 
96.62500000000 
1 982; 500.00 
96.62500000000 
17 93:24, 500:..00 
96.62500000000 
966,250.00 
96.62500000000 
235, 984,264.38 
98.21424000000 


19,896,083.33 
99.48041666667 
S;, 91270881283 
99.37166666667 

4,896,965.28 
97 29393 05555516 

4, 8507438389 
97 OL 4997777 18 
437.995), 820583 
98.99050200000 


316), DID poZo ley: 
99.98791666667 
49,9937, 998.33 
99.98791666667 
39,7, 890, 40M F 
99.39.0338 33 38838 
29), 9637, 150300 
99.87916666667 
DS SOs OO 
99.79458333333 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
123,044.45 
SUNGARD 
107, 663.89 
SUNGARD 
194,354.17 
SUNGARD 
201,250.00 
SUNGARD 
15, is. 33 
SUNGARD 
13,308.89 
SUNGARD 
13,308.89 
SUNGARD 
13,308.89 
SUNGARD 
13,308.89 
SUNGARD 
6,654.44 
SUNGARD 


05/02/01 


PAGE: 5 
00:04:54 


UNREALIZED GAIN 
UNREALIZED LOSS 


41,180.00 
36,0327 50 
88,366.66 
957.-399:.,85 

1, 673234 
7,080.00 
7,080.00 
7,080.00 


7,080.00 


3,540.00 





123% 205706 
SUNGARD 
59 7-046 267 
SUNGARD 
207,258.35 
SUNGARD 
64,388.89 
SUNGARD 


444,668.05 
SUNGARD 
600,902.78 
SUNGARD 

1, 045,,7252..66 
SUNGARD 

839, 883533 
SUNGARD 

118, 220500 
SUNGARD 


9) OFT ah 
5,864.44 
10), 3345713 


327,333.33 


760.56 
dO 2a ania 
NG; oe 
dS Saiox soll 


4,476.67 
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(CLEARED GI GY EO) ULE IN DaMLS f OF SAN PoRTAWNy GolLaSeCc © 
MR DANIEL DALY AOD 5 Gd 24 SA 78: 
INVESTMENT INVENTORY WITH MARKET VALUE 
(RPTMKT ) 
INVESTMENTS OUTSTANDING AS OF 04/30/01 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/SHARES MARKET VALUE 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
38625 FEDL HOME LOAN BK CONS DISC SLSSBSEYT 19 100 6.1800 25,000,000.00 247933 7,941 767 
12/04/00 05/23/01 40 000 6.3658 24,270,416.67 99.73416666667 
38720 FEDL HOME LOAN BK CONS DISC 313385GA8 19 100 4.9400 20,000,000.00 19, 942,000.00 
02/27/01 05/25701 40 O00 +4:.9997 19, 7617.233:33: 99. 71000000000 
38626 FEDL HOME LOAN BK CONS DISC 313385GH3 ies, 9530. 16. L500 15,000,000.00 14,943), 812 250 
12/04/00 06/01/01 40 000 6.3440 14,541,312.50 99.62541666667 
38634 FEDL HOME LOAN BK CONS DISC 313385GH3 oe) 100 6.0300 30,000,000.00 2917387 7,625.00 
12/11/00 06/01/01 89 000 6.2089 29,135, 100.00- 99 762541666667 
38783 FEDL HOME LOAN BK CONS DISC 313385GNO0 19 9901 4.5500 5,000,000.00 4,997.87 250200 
04/09/01 06/06/01 40 000 4.5836 4,963,347.22 99.56500000000 
38769 FEDL HOME LOAN BK CONS DISC 31.3'385HC3 19 1900 4.6600 1,500,000.00 LAO 0.293 7-550 
03/29/01 06/20/01 40 000 4.7106 lL, 4837884 .17° ~99:..39593333333 
38576 FEDL HOME LOAN BK CONS DISC 313385HK5 89 100 6.2000 9,000,000.00 8; 9387012 - 50 
10/18/00 06/27/01 40 000 6.4813 8,609,400.00 99.31125000000 
38668 FEDL HOME LOAN BK CONS DISC 313385HU3 19 925: *5.+ LOO 45,000, 000.00 44,650,200.00 
01/08/01 07/06/01 40 000 <5.2327 43,858,875.00 99.22266666667 
38676 FEDL HOME LOAN BK CONS DISC 313385HZ2 1E9 892 5.17.00 15,000,000.00 14,874 ,566.'67 
01/17/01 O07 /LL L010. 40 O00 <~5.3033 1476234020 583) =299 [L637 EE ATs 
38689 FEDL HOME LOAN BK CONS DISC 3133853G2 169 923 7551200 11,000,000.00 10,898, 946.67 
OL/26/01-.07/18/01 40 000 5.2492 HO; 297351 11 9908133333333 
38686 FEDL HOME LOAN BK CONS DISC 313385336 akg) 9530) 5.21200 8,000,000.00 VQ 24 O22 622 
01/26/01 07/20/01 40 OOO: 125-2507 7, 800,888 89 “99.0577 77 77718 
38699 FEDL HOME LOAN BK CONS DISC 313385KD7 ED) 9530 4.9250 50,000,000.00 49,428,000.00 
02/07/01 08/08/01 40 000 5.0508 48,755,069.45 98.85600000000 
38705 FEDL HOME LOAN BK CONS DISC 313385KD7 19 LOO” 44.9500 25,000,000.00 24,714,000.00 
02/14/01 08/08/01 40 000 5.0720 24,398,437.50 98.85600000000 
38739 FEDL HOME LOAN BK CONS DISC 313385LBO 19 879 4.6500 4,000,000.00 3,944,877.78 
03/09/01 08/30/01 40 000 4.7569 3,910,100.00 98.62194444444 
38766 FEDL HOME LOAN BK CONS DISC 31338 5ME3 al] 100 4.4400 5,000,000.00 A OMS yet Zeee 
03/29/01 09/26/01 40 OOO 4.5414 4,888,383.33 98.31444444444 
38770 FEDL HOME LOAN BK CONS DISC 313385ME3 dE) 1901 4.4400 11,000,000.00 MO 78 V4 RS Bi8i789 
03:29:01 -0:9)7-26 70: 40 O00 4.5414 10,754,443.33 98.31444444444 
38784 FEDL HOME LOAN BK CONS DISC 313385ME3 IES) 9906 4.2000 12,000,000.00 I RO SS. 33 
04/09/01 09/26/01 40 000 4.2850 11,762,000.00 98.31444444444 
38636 FEDL HOME LOAN BK CONS DISC 313385MG8 19 9901 45. 821010 25,000,000.00 24795:'19:, 000.00 
P24 12/00 09728:/ 01 40 @00. -6.1063 23,827,916.67 98.30000000000 
SUBTOTAL (Investment Type) 43 FEDERAL HOME LOA 16.10% (M) 5.3 TI 48574292000 s00- 82,4572 aes Ae 
5.022 4737805,249.71 995.39073000.000 
38759 FEDL HOME LN MTG CORP DISC N 313397FX4 19 876 4.6900 5,000,000.00 4,987, 312.50 
O38 727/01 205722 / Om 40 000 4.7241 4,963,525.00 99.74625000000 
38760 FEDL HOME LN MTG CORP DISC N 313397FX4 19 928 4.6900 7,000,000.00 6,982, 2372-50 
03/27/01 05/22/01 40 O00 4.7244 6,948,932.00 99.74625000000 
38761 FEDL HOME LN MTG CORP DISC N 313397EX4 19 887 4.6900 7,000,000.00 O72 2 Shi 7 OO) 
03/27/01 05/22/01 40 000 4.7244 6,948,932.00 99.74625000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


635,166.66 
SUNGARD 
172,900.00 
SUNGARD 
379,250.00 
SUNGARD 
708,525.00 
SUNGARD 
13,902.78 
SUNGARD 
6,407.50 
SUNGARD 
302,250.00 
SUNGARD 
720,375.00 
SUNGARD 
224,033,504 
SUNGARD 
148,622.22 
SUNGARD 
108, 088.89 
SUNGARD 
567,743.05 
SUNGARD 
261,250.00 
SUNGARD 
271,383.33 
SUNGARD 
20,350.00 
SUNGARD 
44,770.00 
SUNGARD 
30,800.00 
SUNGARD 
565,833.33 
SUNGARD 


22, VIOSBB 
SUNGARD 
Sy Dy se) 
SUNGARD 
ST SLT SO) 
SUNGARD 
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UNREALIZED GAIN 
UNREALIZED LOSS 


_-* 27, 958.34 
7,866.67 
23, 250:500 
43,400.00 
1,000.00 
645.83 

26, 362.50 
70,950.00 
27,92 550 
207973234 
15,644.44 
105,187.50 
54,312.50 
7,394.45 
6,988.89 
MST STS 6 


4 93333 


18/7250 200 


99,0 162 
1,388.00 
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(RPTMKT ) 


INVEST 
NUMBER 
38762 
384972 
38777 
38744 
38740 
38706 
3875 
38721 
38722 
38738 
SS IZ 
38742 
38785 
38716 
38723 
38664 
38687 
SOFA 
38726 
38734 
3873'S 
38736 
38737 


38767 




















Gal TY, 7 Ce OsUON LS ¥ OF SAN POR AUN se LI Ss: CO 
MR DAN I.E L DisAy 1s, 2% Aue bs =e 5 ora = 4d Ba) 
INVESTMENT INVENTORY WITH MARKET VALUE 
INVESTMENTS OUTSTANDING AS OF 04/30/01 
MAJOR SORT KEY IS ICC# 

DESCRIPTION CUSIP BANK FUND CPN RATE PAR/SHARES MARKET VALUE 
PURCHASE MATURITY DATE BROK SAFE. YTM TR BOOK MARKET PRICE 

FEDL HOME LN MTG CORP DISC N 313397FX4 19 100 4.6900 1,000,000.00 997,462.50 
03427/01, 05/22/01 40 000 4.7274 992,699.89 99.74625000000 
FEDL HOME LN MTG CORP DISC N 313397HF1 19 1 4.5700 217, 50077 000-200 21335, 405%. 9.6 
04/04/01 07/05/01 40 000 4.6240 21,248,903.89 99.23444444444 
FEDL HOME LN MTG CORP DISC N 3133970 TI 19 924 4.5700 5,000,000.00 A OGL 2202 2 
04/04/01 07/05/01 40 O00 4.6240 4,941,605.56 99.23444444444 
FEDL HOME LN MTG CORP DISC N 313397J5M4 19 100 4.5000 50,000,000.00 49,51, 222.22 
03/23/01 07/23/01 40 000 4.5697 49,237,500.00 99.02244444444 
FEDL HOME LN MTG CORP DISC N 313397LRO 19 859 4.6100 24,000,000.00 237, 631,000.00 
03/1:4/012.09 713701 40 000 4.7206 23,437,580.00 98.46250000000 
FEDL HOME LN MTG CORP DISC N 313397042 19 9530 4.8800 25,000,000.00 24,592, 847.22 
02/14/01 09/21/01 40 000° 5.0293 2A 7257, 8338533 98. 37138888839 
FEDL HOME LN MTG CORP DISC N 31:33 9742 9 9530°. 4.287200 20,000,000.00 U9, 604 2204 5 18 
02/23/01 09/21/01 40 000: 4.9594 19.437,,666:.67 98. 37138888889 
FEDL HOME LN MTG CORP DISC N SiS 3 9/42 19 100 4.7000 50,000,000.00 49,185,694.44 
02/27/01. 09/21/01 40 000° 458299 48, 65957277.78 98. 3/038888839 
FEDL HOME LN MTG CORP DISC N 30339722 19 9530 4.6900 15,000,000.00 14, 755% 108.33 
02/27701 09/21/01 40 000- 4.8193 145597, 44. 67 - 98.37/13 8888889 
FEDL HOME LN MTG CORP DISC N 21339722 19 900 4.6200 9,000,000.00 8,853,425.00 
03/09/01 09/21/01 40 O00) 457392 8,773,620.00 98.37138888889 
FEDL HOME LN MTG CORP DISC N 31339 7ME2 19 931° 456300 10,000,000.00 9, 8887122222 
034057017 09/24/01 40 000 4.7541 9, 1387 919..44- 98.337 22222222 
FEDL HOME LN MTG CORP DISC N 313397MG3 nS 100 4.5400 25,000,000.00 24,575,000). 00 
03/15/01 09/28/01 40 000 4.6557 24,378,902.78 98.30000000000 
FEDL HOME LN MTG CORP DISC N 3133 97MPS ales) 95903). 4% 19:00 20,000,000.00 1:97 6445. 133.33 
04/09/01 10/05/01 40 OOO] 422792 19,583,327.78  98.22066666667 
FEDL HOME LN MTG CORP DISC N 313397 Pig 19 9298 4527 100 5,000,000.00 47/887 26267 
02/23/01. LE/197 04 40 O00 4.9463 4,821,180 50. ~97 74433333333 
FEDL HOME LN MTG CORP DISC N 313397RB9 19 100. 4.5900 25,000,000.00 24, 327 7,-2082.39 
02/29/01. 12/287 0% 40 000 4.7751 24,031 ,,000.00- 97.30883333333 
FEDL HOME LN MTG CORP DISC N 313397RH6 19 902 4.8500 4,000,000.00 317-8'8'97-6i S33 
01/08/01 01/03/02 40 OOS 5.0972 3,806,000'.00 97-241.83333333 
FEDL HOME LN MTG CORP DISC N 313397RH6 19 9530- 4.9000 10,000,000.00 9, ZAG USS A838 
01/26/01 01/03/02 40 OOO S413:92 97.534; 5008000 97..24183333333 
FEDL HOME LN MTG CORP DISC N 313397SM4 19 923°) 457200 5,000,000.00 4,843,750.00 
02/23/01 01/31/02 40 O00 4.9416 4,775,800.00 96.87500000000 
FEDL HOME LN MTG CORP DISC N SASS SERA. LS 877+. 4.5300 10,000,000.00 9,656,250.00 
03/02/01 02/28/02 40 OOO 4.7468 9,543,225.00 96.56250000000 
FEDL HOME LN MTG CORP DISC N S133 97 ERZ aeS) 923 435300 7,000,000.00 6; 1597375500 
03/09/01 02/28/02 40 OO0> 427325 6,687,115.55 96.56250000000 
FEDL HOME LN MTG CORP DISC N B33: 9 0RZ 19 927. 4.5300 8,000,000.00 7,725,000.00 
03:/09)/01-02/ 28702 40 000” 427325 7,642,417.77 96.56250000000 
FEDL HOME LN MTG CORP DISC N 313397TR2 ALS) 906 4.5300 8,000,000.00 7,725,000.00 
03/09/01 02/28/02 40 O00 4573825 7,642,417.77 96.56250000000 
FEDL HOME LN MTG CORP DISC N 3153397 TR2 MY) 908 4.5300 3,000,000.00 27-8 9167 Bo O10 
03/09/01 02/28/02 40 OOO R47 Siks 2,865,906.69 96.56250000000 
FEDL HOME LN MTG CORP DISC N 3133:97TR2 18S) 100 4.3100 2,000,000.00 Se, ZO) 3100) 
03/29/01 02/28/02 40 O00 4.43906 1,919,546.67 96.56250000000 














RUN: 


CURR ACCR INT 
PRICE SOURCE 
ae So2eos 
SUNGARD 
73,691.25 
SUNGARD 
17,137.50 
SUNGARD 
243,750.00 
SUNGARD 
147,520.00 
SUNGARD 
257, 555.56 
SUNGARD 
179,410 41 
SUNGARD 
411,250.00 
SUNGARD 
1.23; 212750 
SUNGARD 
61,215.00 
SUNGARD 
73,308.33 
SUNGARD 
148,180.56 
SUNGARD 
Si, iad 
SUNGARD 
44,387.50 
SUNGARD 
200,812.50 
SUNGARD 
60,894.44 
SUNGARD 
129,305.56 
SUNGARD 
43,922.22 
SUNGARD 
75,500.00 
SUNGARD 
46,581.11 
SUNGARD 
53,235.56 
SUNGARD 
53,235.56 
SUNGARD 
19,963.33 
SUNGARD 
7,901.67 
SUNGARD 
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UNREALIZED GAIN 
UNREALIZED LOSS 


~~ 200.04 
12,820,..42 
2 Qe ORARG 
29), GI2ZE22 
45,900.00 
17, 458.33 
57,200.00 
1197,-166).-66 
3577, WS Aea6 
18,590.00 
21,494.45 
47,916.66 
9,594.44 
21,041.67 
95, S95 ees 
22 pl Oreo 9 
G07 Sailer 
24,027.78 
37,2 On 0 
25,678.34 
29,346.67 
29,346.67 
11,004.98 
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INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 04/30/01 


FUND CPN RATE 





Cle ye / COU Ne iay OF 
MR. DANIEL DALY 
INVESTMENT 
(RPTMKT) 
MAJOR SORT 
INVEST DESCRIPTION CUSIP BANK 
NUMBER PURCHASE MATURITY DATE BROK SAFE 
38758 FEDL HOME LN MTG CORP DISC N 313397UG4 19 7622 
03/27/02, 03/15/02 40 000 
38786 FEDL HOME LN MTG CORP DISC N 313397UG4 19 920 
04/09/01 03/15/02 40 000 
SUBTOTAL (Investment Type) FMC DISCOUNT NOT 12.99% (M) 
38775 SALOMON BROS C/P 7954W0S48 ale) 100 
04/06/01 05/04/01 89 000 
38776 SALOMON BROS C/P 7954WOS71 19 100 
04/06/01 05/07/01 B9 000 
38703 WELL FARGO C/P 94947F0S5 IBS) 9530 
02/12/01 05/08/01 41 000 
38728 MERRILL LYNCH C/P 590183888 19) 100 
03/07/01 05/08/01 45 000 
38778 MERRILL LYNCH C/P 59018JSE5 19 100 
04/06/01 05/14/01 45 000 
38704 WELLS FARGO C/P 94947F0S5 19 1 
02/12/01 05/18/01 41 000 
38700 WFB C/P 9497FOSN3 19 100 
02/08/01 05/22/01 41 000 
38779 MERRILL LYNCH C/P 59018JSN5 rg 100 
04/06/01 05/22/01 45 000 
38789 MERRILL LYNCH C/P 59018JSN5 19 100 
04/10/01 05/22/01 45 000 
38746 COMMERCIAL PAPER DISC 9497F0T44 19 it 
03/23/01 06/04/01 4] 000 
38747 COMMERCIAL PAPER DISC 9497F0OT44 eS 9902 
03/23/01 06/04/01 41 000 
38748 WELLS FARGO C/P 9497FOTK8 als) 100 
03/23/01 06/19/01 41 000 
38749 WELLS FARGO C/P 9497F0OTR3 1S, 100 
03/23/01 06/25/01 41 000 
38750 WELLS FARGO C/P 9497FOTR3 19 901 
03/23/01 06/25/01 41 000 
38788 BK AMER C/P 0660POUA9 cS 100 
04/10/01 07/10/01 40 000 
38790 BK AMER C/P O660POVEO 19 100 
04/11/01 08/14/01 40 000 
SUBTOTAL (Investment Type) 81 COMMERCIAL PAPER 14.27% (M) 
38696 BK AMER C.D. O6050EWL5 IBS) 100 
02/05/01 05/08/01 40 000 


YTM TR 


KEY IS ICC# 


PAR/ SHARES 
BOOK 


(om) 
4 8 7 


MARKET VALUE 
MARKET PRICE 





AU 1D. 


4.6019 


13,000,000.00 
V2; 462,067.22 
2,000,000.00 
1,923, 500.00 





396,500,000.00 
385); 197; 951), 9:6 





4.8952 
5.1800 
5 Zo 
5.2000 
5. 2789 
4.8000 
4.8296 
4.7800 
4.8068 
4.6000 
6670 
. 6000 
BOOED 
25900 
4.6421 
4.5900 
4.6457 
4.5900 
4.6457 
4.5700 
4.6234 
4.4900 
4.5611 


SB Hb Pe 


4.8511 


D- 23010 
5 23.00 


50,000, 000.00 
49,807,500.00 
25,000,000.00 
247,893,437 290 
26,000,000. 00 
25; 682,,005:..56 
50,000,000.00 
49,569,444.44 
5,000,000.00 
A, DIAG ZO S22 
2,500,000.00 
2, 465; 826.39 
30,000,000.00 
29,553; 666... 67 
22,000,000.00 
21,865, O66. 67 
50,000,000.00 
AOE 21-7 6.6.5 Or 
9,600,000.00 
9,510,000.00 
4,400,000.00 
4, 359), Aaa Va 
30,000,000.00 
29, 663,400.00 
15,000,000.00 
14,820, 225.00 
10,000,000. 00 
9,880,150.00 
50,000,000.00 
49,422,402.78 
50,000, 000.00 
AOF2 2°07 4:8 Geni 
429, 500,000.00 
425,408,486.12 


12,528 ),.790'..00 
96.37500000000 
de 927) 200500 
96.37500000000 
38:9;-3257 439.98 
98.19052700000 


49,982,000.00 
99.96400000000 
24, 982,000.00 
99.92800000000 
25,978,160.00 
99.91600000000 
49,958,000.00 
99.91600000000 
4,992,200.00 
99.84400000000 
2,494, 900.00 
99.79600000000 
29,924,400.00 
99.74800000000 
21,944,560.00 
99.74800000000 
49,874,000.00 
99.74800000000 
9,560, 832.00 
99.59200000000 
4,382,048.00 
99.59200000000 
29,823, 600.00 
99.41200000000 
14,901,000.00 
99.34000000000 
9, 934,000.00 
99.34000000000 
49,589,722.22 
99.17944444444 
49,394,791.67 
98. 78958333333 
427,716, 213.89 
99.58468300000 





50,000,000. 00 
50,000, 000.00 


50,009, 246.50 
100.0184930085 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
937.98'6a bu 
SUNGARD 
4,950: 00 
SUNGARD 


270127902 e99 





7A; BHD: <:0:0 
SUNGARD 
857937450 
SUNGARD 
291,806.66 
SUNGARD 
381,944.45 
SUNGARD 
N67 9095 72 
SUNGARD 
287058..33 
SUNGARD 
3997, SSS 159 
SUNGARD 
133, 333235 
SUNGARD 

13 9 4adkome 
SUNGARD 
48. 082-249 
SUNGARD 
21,684.48 
SUNGARD 
4:9 (A750 
SUNGARD 
74,587.50 
SUNGARD 
4°97 7252010 
SUNGARD 
1337-20 ERGw, 
SUNGARD 
2A A Pie 
SUNGARD 


617,430.56 
SUNGARD 


05/02/01 
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UNREALIZED GAIN 
UNREALIZED LOSS 


=950~.010 


2, 625:.,.00 
2, 6255500 
4,347.78 
eipnolalee seal 
993.06 
IONS ..2:8 
15,400.00 
6,160.00 
13), 4666 
2, VAS Be 
952; 64a 
1,025.00 
6, 187530 
4), P2500 
314, 020 Ed 7 


497, DoS ne 
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INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 04/30/01 
MAJOR SORT KEY IS ICC# 








(RPTMKT ) 
INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY 
38644 BK AMER C.D. 
12/14/00 05/10/01 
38647 BK AMER C.D. 
12/15/00 05/22/01 
38648 BK AMER C.D. 
12/5/00. 05722701 
38649 BK AMER C.D. 
12/15/00) 05/22/01 
38650 BK AMER C.D. 
L27 15/0005 /22,01 
38651 BK AMER C.D. 
12/15/00 05/227 01 
38629 BK AMER C.D. 
12/06/00 06/15/01 
38645 BK AMER C.D. 
12/14/00 06/15/01 
38724 BK AMER C.D. 
03/02/01 07/03/01 
38725 BK AMER C.D. 
03/02/01. 07/03/01 
38603 BK AMER C.D. 
11/20/00 07/18/01 
38604 BK AMER C.D. 
11/20/00. 07/18/01 
38605 BK AMER C.D. 
11/20/00 07/18/01 
38606 BK AMER C.D. 
UL /A207:00) OT/ 18/01 
38607 BK AMER C.D. 
11/20/00 07/18/01 
38608 BK AMER C.D. 
11/20/00 07/18/01 
38609 BK AMER C.D. 
11/20/00 07718/01 
38610 BK AMER C.D. 
LUAZO/OO O77 187 01 
38661 BK AMER C.D. 
OL/O03/01 09/11/01 
38662 BK AMER C.D. 
01/03/01 09/11/01 
SUBTOTAL (Investment Type) 91 


Cra LE Wee, CRORU ING ae ORE: 
MR DANIEL DALY 
INVESTMENT 

CUSIP BANK FUND 
DATE BROK SAFE 
O6050EVL6 19 100 
40 000 
O06050EVN2 19 100 
40 000 
O6050EVN2 le 859 
40 000 
O6050EVN2 IS 924 
40 000 
O6050EVN2 19 900 
40 000 
O6050EVN2 19 901 
40 000 
O6050EVH5 19 100 
40 000 
O6050EVK8 19) 100 
40 000 
O6050EWV3 19 at 
40 000 
O6050EWV3 19 100 
40 000 
O06050EVAO 19 473 
40 000 
06050EVAO 189) 467 
40 000 
O6050EVAO 19 471 
40 000 
0 6050EVA0 19 892 
40 000 
06050EVAO0 19 1901 
40 000 
06€050EVA0 i) 5005 
40 000 
O06050EVA0 ae) 803 
40 000 
06050EVA0 19 100 
40 000 
O6050EVU6 19 1 
40 000 
O06050EVU6 19 100 
40 000 

NEGOTIABLE C.D." 9.263 (M) 


CPN RATE 
YTM TR 
6.3400 
6.3400 
6.3200 
6.3200 
6.3200 
6.3200 
6.3200 
6.3200 
6.3200 
6.3200 
6.3200 
6.3200 
6.4100 
6.4100 
6.3200 
6.3200 
4.9200 
4.9200 
4.9200 
4.9200 
6.5700 
6.937.010 
6.5700 
6.9 100 
6.5700 
6.9: 1100 
6.5700 
6.5700 
6.5700 
6.5700 
629,700 
6.5700 
6.5700 
6.5700 
6.5700 
©: 57:00 
5.8800 


6.0036 
6.0036 


PAR/ SHARES 
BOOK 


ReAyN«C ts “CO 


4 8 7 


MARKET VALUE 
MARKET PRICE 





25,000,000.00 
9,000,000.00 
9,000,000.00 
5,000,000.00 
5,000, 000.00 
4,000,000.00 
4,000,000.00 
9,000,000.00 
9,000,000.00 
8,000,000.00 
8,000,000.00 
45,000,000.00 
45,000,000.00 
25,000,000.00 
25,000,000.00 
9, 600,000.00 
9, 600,000.00 
15,400,000.00 
15,400,000.00 
40,000.00 
40,000.00 
93,000.00 
93,000.00 
1757000; 0:0 
175,000.00 
3,000,000.00 
3,000,000.00 
2,000,000.00 
2, O00; A0100510'0 
1,000,000.00 
1,000,000.00 
4,000,000.00 
4,000,000.00 
31s, 692,000.00 
315,692,'0:010.,00 
971 93,0 008.00 
97 195700000 
2.07 205), 0.00100 
20,205,000.00 
277,000, 000.00 
277,000,000. 00 


259, Ol) 1a o.Aa 
100.0524697794 
OF 0107-270. 30 
100.1141144556 
5,005; FOS. 72 
100.1141144556 
4,004,564.58 
100.1141144556 
9 O10, 27 Og 30 
100.1141144556 
BF, O09 7 12.955 86 
100.1141144556 
AS, 111,726.01 
100.2482800272 
2D O'S 95 Goa TZ 
100.2378188656 
9), 610-238 359 
100.. 1066515762 
15,416,424.34 
100.1066515762 
40', 18:8), a 
100.4702871154 
SSS ee shi) 
100.4702871154 
Iii, 823300 
100.4702871154 
3) 024-, 108:. 61 
100.4702871154 
2,009,405.74 
100.4702871154 
1, 004, 702. 8:7 
100.4702871154 
4,018,811.48 
100.4702871154 
31 7841, 043539 
100.4702871154 
9850, 955). 77 
100.5712687278 
20,320,424.85 
100.5712687278 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


607, 583.33 
SUNGARD 
216, 460.00 
SUNGARD 
120,255.56 
SUNGARD 
96,204.44 
SUNGARD 
216,460.00 
SUNGARD 
192,408.89 
SUNGARD 
1,169,825.00 
SUNGARD 
605, 666.67 
SUNGARD 
78,720.00 
SUNGARD 
126,280.00 
SUNGARD 
1,182.60 
SUNGARD 
2,749.55 
SUNGARD 

5. 1735.88 
SUNGARD 
88,695.00 
SUNGARD 
59,130.00 
SUNGARD 
29,565.00 
SUNGARD 
118,260.00 
SUNGARD 
936,973.98 
SUNGARD 
188,782.30 
SUNGARD 
389,417.70 
SUNGARD 








05/02/01 


PAGE: 9 
OO O4754 


UNREALIZED GAIN 
UNREALIZED LOSS 


— 13,117.44 
10,270). 310 
5 109.. 72 
4,564.58 
10,270.30 
9 WZ NG 
LW, HAG nOu 
59), 454). 72 
VO),23 8.55 
16,424.34 
8 '8).. 1 

A430 23. 
823.00 
14,108.61 
9,405.74 

A OZ 89, 
18,811.48 
14°97 048639 
S975 aie0d it 


115,424.85 





2777629), 048 84 
100.2270930000 


5,867,224.46 
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INVESTMENT INVENTORY WITH MARKET VALUE PAGE: 10 


(RPTMKT ) RUN: 05/02/01 00:04:54 
INVESTMENTS OUTSTANDING AS OF 04/30/01 


MAJOR SORT KEY IS ICC# 





INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/SHARES MARKET VALUE CURR ACCR INT UNREALIZED GAIN 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE PRICE SOURCE UNREALIZED LOSS 
GRAND TOTAL 5.2489 3005709000.00 2997037358.06 SOT 83 72 Osa 215 3 NOVA Sia oS 

=490 7987.. 50 
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(STREP) 


INVSMT 


PPP PP 


NO. 

38601 
38611 
38707 
38709 
38710 


SUBTOTAL 


PPPrEY YP PPP YP PPP PY PrP PPP rr Pr rr Pr rrr ey Pre 


36;/'57 
36761 
38638 
35192 
35213 
35214 
35215 
39204 
37786 
S780 
37788 
37789 
377:9:0 
SWivesht 
347 92 
31193 
37794 
S195 
38615 
38646 
38656 
38658 
38627 
37994 
379.95 
35462 
35521 
35523 
35524 
3552:6 
35927 
35928 
38096 
38097 
38098 
38099 
38100 
38101 


DESCRIPTION 


Ce as 





UNITED STATES TREAS BILL 
UNITED STATES TREAS BILL 
UNITED STATES TREAS. BILL 
UNITED STATES TREAS BILL 
UNITED STATES TREAS BILL 
(Investment Type) 11 

T NOLE: (O07 2) 

T NOTE (100.2) 

T NOTE (99.22) 

T NOTE (97.8) 

T NOTE (98.27) 

T NOTE (98.027) 

T NOTE (98227) 

PINOLE. (OF LE) 

T NOTE (99.26) 

T NOTE (99.30) 

T NOTE (99.235) 

T NOTE (99.21) 

7 NOTE (99.430) 

T NOTE (99.21) 

T NOTE (99.30) 

T NOTE. (99:22) 

TH NOLE “(99%2.) 

T NOTE (99.30) 

T NOTE (99.14) 

T NODE - ¢99).-2:1:) 

T NOTE! (9:9, 2:6) 

T NOTE (99.28) 

UNITED STATES TREAS NTS 
T NOTE (99.23) 

T NOTE (99.23) 

T NOTE 

TPeiNOTE (98% LO) 

TENOTE( S951 1) 

T. NODE: (99.25) 

T NOTE (99.16) 

Te NOTE 99s 1:6) 

T NOTE (99.16) 

T NOTE (99.18) 

TANOGE (9:9. zy 

TNO RBs (99 5) 

T NOTE (99. 18) ‘ 

Te NODE -=(99'-25)) 

T NOTE (99.18) 


912795GI4 
912795GJ4 
912795608 
912795608 
912795HM6 


TREASURY BILLS 


9128274E9 
9128274E9 
9128275L2 
912827B92 
9128272439 
G28 272439 
912827239 
912827239 
912827 5P3 
912827523 
SI28275P3 
9282753 
GIZ827SES 
OV 2827 9R3 
GIT2827 9523 
9128275 P3 
OV28279P3 
9I2Z8279P3 
91282 7 5P3 
II2 827523 
9128271 9P3 
QU2B 27S P3 
9128275R9 
QU2Z8272E5 
GIZB2ZT2C5 
9128272E1 
912827266 
912827266 
9128272G6 
912827266 
912827266 
912827266 
9128275xX6 
9128275X6 
9128275X6 
9128275X6 
9128275X6 
9128275X6 
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INVESTMENTS OUTSTANDING 


FUND 
NO. 


OF SAN 


DALY 


N T 


MAJOR SORT KEY 
MATURITY PURCHASE 
(TICKER) DATE 
05/31/01 11/20/00 
05/31/01 11/20/00 
08/16/01 02/15/01 
08/16/01 02/21/01 
11/29/02 02/21/01. 

25:2:3:6 (EC) 
OS/15/01 05/15/98 
05/15/01 05/15798 
07/31/01 12/14/00 
08/15/01 08/15/96 
08/31/01 09/03/96 
08/31/01 09/03/96 
08/31/01 09/03/96 
08/31/01 09/03/96 
08/31/01 08/31/99 
08/31/01 08/31/99 
08/31/01 08/31/99 
08/31/01 08/31/99 
08/31/01 08/31/99 
08/31/01 08/31/99 
08/31/01 08/31/99 
08/31/01 08/31/99 
08/31/01 08/31/99 
08/31/01 08/31/99 
08/31/01 11/27/00 
08/31/01 12/14/00 
08/31/01 12/21/00 
08/31/01 12/28/00 
10/31/01 12/01/00 
11/30/01 11/30/99 
LL/3O0/0L U1./30799 
12/31/02 12/31/96 
OLB 02, 2017 31/97 
01/31/02 508/ 31/97 
OW / 31 LO 2200 (317/987) 
O17, 30/02 OL 31 797 
OL/ 317/02 01/31/97 
01/31/02 02/31/97 
01/31/02 01/31/00 
01/31/02 01/31/00 
01/31/02 01/31/00 
01/31/02 01/31/00 
OL/32/02 O1/31/00 
01/31/02 01/31/00 





FRANCI ome) 
415- 54-4487 PAGE: il 
INVENTORY RUN: 05/02/01 00:04 
AS OF 4/30/01 
ES: ©TCC#H 
SAF/ CUPN TRDNG BOOK PAR VALUE 
PURP RATE YIELD PRICE SHARES BOOK VALUE 
000 6.040 6.243 96.778 9,000,000.00 8, 710,000.00 
000 6.040 6.240 96.779 21, 0007,0.00:. 00 20, 323,600.00 
000 4.825 .4.946 97.561 20,000,000.00 19), 512, 13:8:..8'9 
000 4.740 4.852 97.683 4,000,000.00 3,907, 306.67 
O00 4.555 423723 96:;445 14,000, 000.00 13,50 27-239 12 
5.300 5.465 96.993 68,000, 000.00 65,955, 285.28 
000 5.625 5.614 100.031 30,000,000.00 30,009, 375.00 
000. 5.625 5.614 100.031 30,000,000.00 30,009, 375.00 
000 5.500 6.000 99.688 50,000,000.00 49,843,750.00 
O00 7.875. 8.565 97.241 7,000,000.00 6,806, 890.63 
000 6.500 6.780 98.828 5,000,000.00 4,941,406.25 
000 6.500 6.780 98.828 5,000,000.00 4,941,406.25 
000 6.500 6.780 98.828 5,000,000.00 4,941,406.25 
000 6.500: 7.052 97 .30'4 5,000, 000.00 4,865.1 765,64 
000 5.500 5.613 99.789 5,000, 000.00 4.9819, 458.13 
000 5.500 5.550 99.907 10,000,000.00 9,990,700.00 
000 5.500 5.647 99.727 10,000,000.00 9,972,656.25 
000 5.500 5.688 99.648 5,000,000.00 4,982,421.88 
000 S.500)- 5.545 -99:-9i6 10,000, 000.00 9,991,600.00 
000 5.500 5.688 99.648 5,000,000.00 4,982,421.88 
000 5.500: 5.545 99.9446 10,000, 000.00 9,991,600.00 
000 5.500 5.688 99.648 5,000,000.00 4,,982,421..38 
000 5.500 5.688 99.648 5:, 0:00; ,.0.010:..0:0 4,982,421.88 
000 5.500 5.545 99.916 10,000,000.00 9,991,600.00 
000 5.500 6.290 99.414 45,000,000.00 44, 1316; 326 13 
OOO 5.500" 6.022 .99'. 633 50,000,000.00 49, 816, 40:6. 25 
000 5.500 5.796. +99. 793 45,000,000.00 44,906, 835.94 
OOO 5,500 5.715 99.852 25,000,000.00 24, 962,890.63 
000 5.875 6.091 99.805 26,000,000.00 25, 949 7 2B eT 
O00, 5.875 6.031" 99:5 7 25,000,000.00 QA, 927, 184238 
O00. 55875 (Gh031% 993 7a 25,000,000.00 24,927 1384.38 
000 6.125 6.186 99.766 10,000, 000.00 9,976,562.50 
O00. Gh2'50 “6r654) 987307 20,000,000.00 19,661, 368.75 
000 6.250 6.409 99.328 6,000,000.00 5,959, 687.50 
000 6.250 6.305 99.767 5,000,000.00 4,988, 350.00 
000 6.250 6.372 99.484 10,000, 000.00 9,948,437.50 
000 6.250 6.361 99.531 10,000,000.00 9,953,125.00 
000 6.250 6.370 99.492 10,000, 000.00 9,949,218.75 
000 6.375 6.616 99.555 8,000,000.00 7,964,375.00 
000 6.375 6.506 99.758 8,000,000.00 7,980, 625.00 
000 6.375 6.506 99.758 8,000,000.00 7,980,625.00 
OOO? ~GxsrS. G.Gi2 ~ 995638 8,000,000.00 7,965, 000.00 
OOO 6.375) “6.502 99.766 8,000,000.00 7, 981,250.00 
000 6.375 6.612 99-563 8,000,000.00 7, 965,000.00 
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38620 
38771 
38714 
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DESCRIPTION 

T NOTE (99.16) 
T NOTE (99.16) 
T NOTE (99.16) 
T NORE (99. 1.6) 
T NOTE (99.16) 
T NOTE “(992 16) 
TINOTE? (99°. 1:63) 
T NOTE (99.16) 
T NOTE (88.20) 
T NOTE (99.22) 
T “NOTE (95..26) 
T NOTE (99.28) 
T NOTE (100.4) 
T NOTE (99:23) 
T NOTE .(99.23) 
T ‘NOTE (99.22) 
T NOTE. (99°12) 
T NOTE: (95527) 
T NOTE “(95 .-27) 
T NOLE, 1(95%-27/)) 
TE ON @ TE e952. 1.8.) 
T INOLE 699). 1) 
T NOTE. (:9:9'2.2'6) 
T NOTE (100.21) 
T NOTE (100.22) 
T NOTE (100.22) 
T “NOTE. (100222) 
T NOTE. (100.22) 
T NOTE (100.20) 
T NOTE (100.12) 
T NOTE (99.07) 
TeNOTE 2099 522) 
TNOTE 3¢99'=:22)) 
TINOPE “99..2:2)) 
TENOPLE a9 222,) 


(Investment Type) 


FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 


NATL 
NATL 
NATL 
NATL 
NATL 
NATL 
NATL 
NATL 


MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 








12’ TREASURY NOTES 


ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 


DI 
Dil 
DI 
DI 
DI 
DI 
DI 
DI 











Cal Tf Ys/ C-O.UIN TY OF SAN FRANCI Co 
MR DANTEL DALY 41°55 5 504394 4 87 
EN VES) MB Ne? INVENTORY RUN: 
INVESTMENTS OUTSTANDING AS OF 4/30/01 
MAJOR SORT KEY IS ICC# 
FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
CUS EP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES 
912827250 1 04/30/02 04/30/97 O00 6.625 6.753 99.466 10,000,000.00 
91 28272Y7 100 06/30/02 06/30/00 000 6.250 6.525 99.492 25,000, 000.00 
9128272Y7 100 06/30/02 06/30/00 000 6.250 6.525 99.492 25,000,000.00 
GU2Z8272Y 7 100 06/30/02 06/30/00 000 6.250 6:525 99.492 25,000,000.00 
9128274B5 5005 03/31/03 03/31/98 O00 5.500 5:615 99.505 200,000.00 
9128274B5 100 03/31/03 03/31/98 000 5.500 5.616 99.500 8,650,000.00 
9128274B5 3052 03/31/03 03731/98 000 5.500 S.625 99:.505 150,000.00 
9128274B5 3051 03731/03 03/31/98 000 5.500 5.604 99.550 1,000,000.00 
2535 08/15/03 09/27/94 000 S:750 7.520 88.625 5,000.00 
912827403 9530 11/15/03 L1/16/98 O00 4.250 4.325 -99)666 10,000,000.00 
912827403 OO 11/715/03-11/28/00,. 000. 4.250 5.816 95: 942 15,000,000.00 
912827403 100 21/15/03 04/05/01 000 4.250 4.309 101.507 20,000,000.00 
912827403 LOO’ 21/75/03 04/09701 ~000 4.5250 4.205 101.808 20,000,000.00 
912827403 100 21/15/03 04/11/01 000 4:250 4.374 101.421 20,000,000.00 
9128274U3 100 11/15/03 04/11/01 000 4.250 4.368 101.437 20,000,000.00 
9128275A6 100 02/15/04 02/16/99 000 4.750 4.825 99-672 15,000,000.00 
9128275A6 LOO! 02/15/04, 02716/99° 000: 42750 “Ae 892. 99 s375 15,000,000.00 
9128275A6 100° 02/15/04 08/15/00 O00. 4.750 6.092 95.'828 1-5;,-0:00;,.0.0:0:50.0 
9128275A6 100 02/15/04 08/15/00 000 4.750 6.092 95.828 15,000,000.00 
9128275A6 100 02/75/04 08/15/00. O00 4.750 6.092 95.828 15,000,000.00 
9128275A6 100 02/15/04 08/15/00 000 4.750 6.184 95.547 15,000,000.00 
9128275A6 100 02/15/04 02/16/01 000 4:750 4.994 99.341 30,000,000.00 
9128275A6 100 02/15/04 02/23/01 000 4.750 ~4.°824 99.902 18,000,000.00 
9128275A6 100 02/15/04 '°03/29/01 000 4.750. 4.515 102.176 10,000,000.00 
9128275A6 100 02/15/04 04/16/01 000 4.750 4.487 101.475 10,000,000.00 
912827506 100 02/15/04 04/16/01 000 4.750 4.487 101.475 10,000,000.00 
912827506 100 02/15/04 04/16/01 O00 4.750 4.484 101.483 10,000,000.00 
9128275A6 100 02/15/04 04/16/01 000 4.750 4.487 101.475 10,000,000.00 
9128275A6 100° 02775/04 04/16/01 C00 4.750 4.522 101, 38% 10,000,000.00 
9128275A6 LOO O2/15/04 04/27/01 O00 4.750 4.612. 10n 160 25,000,000.00 
GEZAB2TSES 100: 05715/04 10715799 GOO S.2250 S882 975531 20,000,000.00 
SIZ BASES 100 05/15/04 05/10/00 000 5.250 6.788 94.672 10,000,000.00 
GU 2A82TSES 100 05/15/04 05/10/00 000 5.250 6.793 94.656 10,000,000.00 
QI 2A827SES 100 05/15/04 05/20/00 O00 5.250 6.788 94.672 10,000,000.00 
QUABZ TONS 100 05/15/04 05/10/00 000 5.250 6.788 94.672 20,000,000.00 
355743, ((C) 52422 5.769. 99.333" 1,065,005, 000 200 
SRS BIE A IL 100 05/24/01 11/29/00 000 6.270 6.468 96.935 15,000,000.00 
313589F2Z1 924 05/24/01 04/04/01 -O00 4.700) 4. 7/3 - 99 23147 15,000,000.00 
31358 9HB2 100: 06/19/0L..02/22/01 O00 4.980: S.062 98.382 10,000,000.00 
313589HD8 9530 06/21/01 VO/DE/O0O- O00) 6.250 6.537 952608 20,000,000.00 
SHSSSSATS 9530: OF7:/05/01 02705/01 OOO. 45945: 5.0419 97-9140 15,000,000.00 
SSS SIMPES 100! LO/OS/OL, WO/ UE 7/00 = O00) 6.10 62498" 940216 5,000,000.00 
313589MP5 LOO LOJOS/OL LOLS 00 O00 6alOS 6.493; 94.030 20,000,000.00 
313589MP5 926 10/05/01 O1L/ 26/0 O00 4597/0) Spiro) Siees2 2,500,000.00 


05/02/01 


PAGE: 2 
00:04:38 
BOOK VALUE 


9,946, 600.00 
24,873,046.88 
24,873,046.88 
24,873,046.88 

199,010.00 
8,606, 732.50 
1495257. 50 
995,500.00 
47,431.25 

9,966, 600.00 
14, 391725303 
20, 301,389.85 
20,361,563). 36 
20,284,228 25 
207,287,353 425 
P4950; 781525 
14,906, 250.00 
4,374, 218.795 
LA, Sa 2B eS 
14 BWA; ZB SS 
144332703225 
29,802,373) 916 
MT 9827, 332753 
LO, LET CLO. 50 
VO; L477 479228 
10,147,479.28 
10,148, 260.53 
10,147,479.28 
LO, 238, 104.28 
297 2997 GA S4 
19),,506;,.250)..00 

9, 467 EST. 50 

9,465, 625.00 

9, 467; EBT. 50 
18,934; 375500 


14,540,200.00 
14), 902,083.33 
9,838,150.00 
V9) Al2ds S278 
14,690, 937.50 
4,701,288.89 
LBP SOG;133).33 
2, 413),,020).00 
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SUBTOTAL 


38741 
38768 
3187765 
38688 


PP PP 


SUBTOTAL 


38692 
38693 
38623 
38613 
SBF 1 
38625 
38720 
38626 
38634 
38783 
38769 
38576 
38668 
38676 
38689 
38686 
38699 
38705 
318/39 
38766 
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Gif Y°9/ €CsO-U N. DY OF SAN FoR A Ni Gof SG 0 

MR. DANIEL DALY Also) Sr 4 = cd 48. 7, 

INVESTMENT IN VEN TO R Y¥ 

INVESTMENTS OUTSTANDING AS OF 4/30/01 

MAJOR SORT KEY IS ICC# 

FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK 
DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE 
FEDERAL NATL MTG ASSN DI 313589NT6 930 11/02/01 12/14/00 000 5.740 6.052 94.850 
FEDERAL NATL MTG ASSN DI 313589NT6 9904 11/02/01 04/09/01 000 4.180 4.283 97.597 
FEDERAL NATL MTG ASSN DI 313589PHO 902 11/16/01 01/08/01 000 4.920 5.139 95.736 
FEDERAL NATL MTG ASSN DI 313589PX5 9530, 11/30/02 12/11/00 O00.) 53720: 6.061 94..375 
FEDERAL NATL MTG ASSN DI 313589PX5 907 11/30/01 01/08/01 O00 4.900 5.128 95.563 
FEDERAL NATL MTG ASSN DI 313589PX5 917 11/30/01 01/08/01 000 4.900 §.128 95.563 
FEDERAL NATL MTG ASSN DI 313589RB1 924 12/28/01 01726701 000 4.910 52146 95.417 
FEDERAL NATL MTG ASSN DI 313589RB1 100 12/28/01 02/27/01 000 4.600 4.786 96.116 
FNMA DISCOUNT NOTES 313589SV6 876 02/08/02 04/09/01 O00 4.130 4.280 96.501 
FEDERAL NATL MTG ASSN DI 313589TK9 918 02/22/02 03/09/01 O00 4.520 4.728 95.606 
FEDERAL NATL MTG ASSN DI 313589TK9 907 02/22/02 03/09/01 000 4.520 4.728 95.606 
FEDERAL NATL MTG ASSN DI 313589TK9 904 02/22/02 03/09/01 000 4.520 4.728 95.606 
FEDERAL NATL MTG ASSN DI 313589TK9 903 02/22/02 03/09/01 000 4:520 4.728 95.606 
FEDERAL NATL MTG ASSN DI 313589TK9 877 02/22/02. 03/09/01 000 4.520 4.728 95.606 
(Investment Type) 41 FNMA DISCOUNT NOTES 7.793 (€) 5.269 5.494 96.017 
FEDL FARM CRED BK CONS D 313313GV4 100 06/13/01 03/15/01 000 4.730 4.787 98.818 
FEDL FARM CRED BK CONS D 313313HE1 100 06/22/01 03/29/01 000 4.640 4.691 98.904 
FEDL FARM CRED BK CONS D 313313NT1 LOO 11/02/01 03/29/01. 000 4.420 -42542 97.323 
FEDL FARM CRED BK CONS D 313313SE9 9530 01/24/02. 01/26/01 O00 4-880° 5.133 95.079 
(Investment Type) 42 FARM CREDIT DISCOUNT NO 1.46% (C) 4.683. --42767 —~98.. 25% 
FEDL HOME LOAN BK CONS D 313385FB7 9530 05/02/01 02/05/01 O00 S&.090 -5.153 98. 7184 
FEDL HOME LOAN BK CONS D 313385FB7 100 05/02701 02705701 O00 5.090 5.153 98.784 
FEDL HOME LOAN BK CONS D 313385FJ0 100 05709701 11/30/00 ©00 6.200 ° 62376 97..24'4 
FEDL HOME LOAN BK CONS D 313385FL5 100 05/21701 121721700 000 6.260 6:452° 97.027 
FEDL HOME LOAN BK CONS D 313385FT8 9907 05/18701 O02/21701 000 5.940 5.204 S8277'2 
FEDL HOME LOAN BK CONS D 313385FY7 100: 05723701 12/04/00 ©00 6.180 6.366 97.082 
FEDL HOME LOAN BK CONS D 313385GA8 100 05/25/04. 02/27/01 000 4.940 5.000 98.806 
FEDL HOME LOAN BK CONS D 313385GH3 9530 06/01/01 12/04/00 O00 6.150 6.344 96.942 
FEDL HOME LOAN BK CONS D 313385GH3 100 06/01/01 12/11/00 000 6.030 6.209 97.119 
FEDL HOME LOAN BK CONS D 313385GNO 9901 06/06/01 04/09/01 000 4.550 4.584 99.267 
FEDL HOME LOAN BK CONS D 313385HC3 1900 06/20/01 03/29/01. 000 4.660 4.711 98.926 
FEDL HOME LOAN BK CONS D 313385HK5 100 06/27/01 10/18/00 ‘000 6.200 6.481 95.660 
FEDL HOME LOAN BK CONS D 313385HU3 925 07/06/01 01/08/01 000 5.100 5.233 97.464 
FEDL HOME LOAN BK CONS D 313385HZ2 892 1072711701 OL7T/ 01 {000 Szdv0. 54303)" 97.487 
FEDL HOME LOAN BK CONS D 313385JG2 923 (07 718/01 Ol/ 26/01 “OOO S.120 5.245 - 97.540 
FEDL HOME LOAN BK CONS D 313385JJ6 $5310 (O77 20/01. 04/26/04) "000 SslZ0> S251 Sie 5all 
FEDL HOME LOAN BK CONS D 313385KD7 9530 208/087 01 02707701 (O00. 4.9255 Sx05d_ S72 510 
FEDL HOME LOAN BK CONS D 313385KD7 LOO! (08/08 701-027 14701 (O00 4.950. 5.072 , 97.594 
FEDL HOME LOAN BK CONS D 313385LBO 879 '08730/01 03709701 000 4.650 -4.97597  S7.753 
FEDL HOME LOAN BK CONS D 313385ME3 HOO 09/26/01 08729702 O00 44.440 4,541 S72768 
FEDL HOME LOAN BK CONS D 313385ME3 UGOW OS / 26/01 103/297 0i- TOO A440 An Sdk ovawics 


RUN: 


PAR VALUE 
SHARES 
23,000,000.00 
15,000,000.00 
4,775,000.00 
25,000,000.00 
8,000,000.00 
7,000,000.00 
15,000, 000.00 
25,000,000.00 
6,000,000.00 
2,000,000.00 
2,000, 000.00 
2,000,000.00 
2.000, 000: 00 
1,000,000.00 


20,000,000.00 
14,000,000.00 
5,000,000.00 
5,000,000.00 


37,000,000.00 
50,000,000.00 
39:, 929, 000:..00 
30,000,000.00 
12,000, 000.00 
25,000,000.00 
20,000,000.00 
15,000,000.00 
30,000,000.00 
5,000,000.00 
1,500,000.00 
9,000,000.00 
45,000,000.00 
15,000,000.00 
11,000,000.00 
8,000,000.00 
50,000, 000.00 
25,000, 000.00 
4,000,000.00 
5,000, 000.00 
11,000,000.00 
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BOOK VALUE 


21, 8ldy 4822 
14, 639,475.00 
47,517 39/400 

2379937 8o3 535 
17 645022522 

6, 689,394.44 

14, 312; 600'.00 
24,028, 888.89 
5 790 ;,.098'..33 

Ue kara ebal 

157 SUZ ER dea 

1h Oak2, laale Aen 

i Gia 7 alee, se 

956, 055.56 


197, 1637 900R010 
13,846,622) 22 
4, 8667 Wi2.. 22 
47-153, 266. 64 


316,990, 1:00:56 
49), 39:2, O20 5318 
38,828,734.04 
29, MOd, SS0R00 
118524 /653.6,33 
24,270, 26.07 
10, Vol Z2S3eres 
MA, S4l7 STZ SO 
29, 135% TOO OO 

4, 9637 349-22 

1, 4837-81845. ley 

8, 609,400.00 
43,858,875.00 
14), 62370201783 
07 297 Sosa 
7,800, 888.89 
48,755,069.45 
24, 398, 4131. 30 
3), 9110), LOO). 0/0 
NF SNS Sheila Shs) 
10), 7545 4435338 
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(OwRIE A) 


INVSMT 
No. 


SUBTOTAL 


B87 O9 
38760 
38761 
38762 
38702 
38777 
38744 
38740 
38706 
38715 
38721 
38722 
38738 
S87 27 
38742 
38785 
38716 
38723 
38664 
38687 
shi pie) 
38726 
38734 
38735 
38736 
38737 
38767 
38758 
38786 


PPP PPP YP PrP rrr rrrrrrrrrrrprrpr YS 


SUBTOTAL 


SHS ETRS) 
38776 
38703 
38728 
38778 
38704 
38700 
Siekahys) 


PPP PPP Pp 


DESCRIPTION 





FEDL HOME LOAN BK 
FEDL HOME LOAN BK CONS D 313385MG8 


(Investment Type) 


FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 


(Investment Type) 


HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 


LN 
LN 
LN 
LN 
LN 
LN 
LN 
LN 
LN 
LN 
LN 
LN 
LN 
LN 
LN 
LN 
LN 
LN 
LN 
LN 
LN 
LN 
LN 
LN 
LN 
LN 
LN 
LN 
LN 





MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 


SALOMON BROS C/P 
SALOMON BROS C/P 
FARGO C/P 

MERRILL LYNCH C/P 
MERRILL LYNCH C/P 
WELLS FARGO C/P 
WEB C/P 
MERRILL LYNCH C/P 


WELL 

















Cot, 1 Ye/, "C-OnU,N TT Y¥ OCF SAN ER AUN € IS °€ 0 
MR DANIEL DALY A Se weo oes ed aA ae Bs, 
INVESTMENT EON VsENiGEOoR ¥ RUN: 
INVESTMENTS OUTSTANDING AS OF 4/30/01 
MAJOR SORT KEY IS ICC# 
FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES 
CONS D 313385ME3 9906 09/26/01 04/09/01 O00 4.200 4.285 98.017 12,000,000.00 
9901 (09/28/02 12/12/00: 00075 3820 67206 “G5.312 25,000',000.00 
43 FEDERAL HOME LOAN DISC 16.01% (C) 52377, “S2002) 697-1605 485,429,000.00 
CORP DI 313397. EX4 876 05/22/01 03/27/01 O00 4.690 4.724 99.271 5,000,000. 00 
CORP DI 313397FX4 928 05/22/01 03/27/01 O00 4.690 4.724 99.270 7,000,000.00 
CORP DI 313397 BxA4 887 05/22/01 03727/01 O00 4.690 4.724 ~99:..210 7,000,000.00 
CORP DI 313397FX4 100°.05/22/02, 03/27/01 -.000° 4.690 4.5727. 99\2i0 1,000,000.00 
CORP DK 3133 97nT1 1 07/05/01 04/04/01 O00 4.570 4.624 98.832 ZA 30 07100.0)5:00 
CORP DE 34339 70T1 924 07/05/01 04/04/01 000 4.570 4.624 98.832 5,000,000.00 
CORP DI 313397JM4 100: 07/23701 (03723701 O00 4.500, 4.570 98.:475 50,000,000.00 
CORP DI 313397LRO 859 09713701 03/14/01 000 4.610 4.721 + 97...657 24,000,000.00 
CORP DI 313397L22 95302097 21/08" 02/14/01 O00 4.5880 5.029 297.5031 25,000,000.00 
CORP DI 313397L2Z2 9530 09/21/01 02/723/01 000 4.820 4.959 - 97.188 20,000,000.00 
CORP DE 3133 97LZ2 100 09/21/01. 02/27701. 000 4.700 4.830 97... 311 50,000,000.00 
CORP DE -313397L22 9530 09/21/01 02/27/01 000 4.690 4.819 97.316 15,000,000.00 
CORP DI 313397L2Z2 900 09/21/01 03/09/01 O00 4.620 4.739 97.485 9,000,000.00 
CORP DI 3133'97MC2 931 (09/24/01 03/05/01 @©00 4.:630 4.754 97.389 10,000,000.00 
CORP DI 313397MG3 100 09/28/01 03/15/01 000 4.540 4.656 97.516 25,000,000.00 
CORP DI 313397MP3 9903 10/05/01 04/09/01 000 4.190. 4.279 ~97.°919 20,000,000.00 
CORP: DI 2333 97PL9 929 11/1V9/01 02/23/01. 000 4.770 4.946 ~96.-4)3I6 5,000,000.00 
CORP DI 323397RB9 100. 12/28/01 02/27/01 000 4.590 4.775 96.024 25,000,000.00 
CORP DiI 3133'97RH6 902 01/03/02 01/08/01 000 4.850 5.097 <95.150 4,000,000.00 
CORP DI 313397RH6 9530 01/03/02 01/26/01 000 4.900 5.139 “95.345 10,000,000.00 
CORP DI 313397SM4 928 01/31/02 02/23/01. 000 4.720 4.942  ~95.75d56 5,000,000.00 
CORP IDI -*SBis3972R2Z 877 02/28/02 03/02/02 ' 000 4.530 4.747 95432 10,000,000.00 
CORP Di Bi 3397 TR2 923. 02/28/02 03/09701 000 .4.530. 4.731 95.530 7,000,000.00 
GORP Di 3033 97TR2 927 02/28/02 03/09/01 000 4.530) 4.731.495.2530 8,000,000.00 
CORP DE‘ 313397TR2 906 02/28/02 03709701 O00 4.530. 4.731 95.530 8, 000,000.00 
CORE DI B3s97TR2 908 02/28/02 O3/09/01 000 4.530 4.5731 ~95..530 3,000,000.00 
CORP DI SA93397-ER2Z HOO. 02/28/02 08/29/01 O00 4.810. 4.491 95.9177 2,000,000.00 
CORP DI 313397UG4 71622 03/15/02" 03/27/01 000 45220 45402 ~95..8162 13,000,000.00 
CORP | DI 313897UG4 920: 03715/02-04/09/01 000 4.050 4.270. 4916 575 2,000,000.00 
44 FMC DISCOUNT NOTES 13°03'3,¢C) 4.602 4.729 399). 3.01. 396,500,000.00 
7954W0S48 100 05/04/01 “O47 0:6/0E 5s 000 ~4.950° 4.9169: 991625 50,000,000.00 
7954WO0S71 100.05/07/01 04/06/01, -000 4.950 4.971 991.574 25,000,000.00 
94947F0S5 953.0405/0870 1. 02/12/01 S000 son UB OR S24 4a sO Sr aah 26,000,000.00 
59018JS88 EOOROS L038 A001 03:07 A0Ne 000) 5. O00 5.0435 9OR13 9 50,000,000.00 
59018JSE5 100 05/14/01 04/06/01 000 4.870 4.895 99.486 5,000,000.00 
94947F0S5 DROSS AOU MO 2/2 (One 00 0R oe USO ESaZ52 >. I8R63s 2,500,000.00 
9497FOSN3 HOOLOSA22/ OL 02108701] 000 So 200F Se27 9729 8nowlZ 30,000,000.00 
59018J5SN5 100 05/227 0 04706701 i000- 4.800" 54.830. S99 387 22,000,000.00 
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U1, 162;,:0010:00 
23,827 ~ 916.64 


4, 963,525.00 
6,948, 932.00 
6,948, 932.00 

992,699.89 

21,248, 903.89 
4,941,605.56 

49,237,500.00 

23, 437,580.00 

24,257,833.33 

19,437, 666.67 

48, 655,277.78 

14,597,441.67 
8,773, 620.00 
9,738,919.44 

24,378, 902.78 

19,583,327.78 
4,821,787.50 

24,031, 000.00 
3, 806,000.00 
9,534,500.00 
4,775,800.00 
9,543,225.00 
6, 687,115.55 
71,642,419 .97 
7642, 497.77 
2,865, 906.69 
1, 919,546.67 

12,462,067.22 
1, 923,500.00 


49,807,500.00 
24), 8:9 35.430) eo. 
25, 682, 005.516 
49,5609,444.44 
4, 974,297.22 
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RUN: 


PAR VALUE 
SHARES 
50,000,000.00 
9, 600',000.00 
4,400,000.00 
30,000,000.00 
15,000,000.00 
10,000,000.00 
50,000,000.00 
50,000,000.00 


50,000,000.00 
25,000,000.00 
9,000,000.00 
5,000,000.00 
4,000,000.00 
9,000,000.00 
8,000,000.00 
45,000,000.00 
25,000,000.00 
9,600,000.00 
15,400,000.00 
40,000.00 
93,000.00 
175,000.00 
3,000,000.00 
2,000,000.00 
1,000,000.00 
4,000,000.00 
31,692,000.00 
9,795,000.00 
20,205,000.00 








Gl Dy /-6sO.U ND Y OF SAN FRANCISCO 

MR. DANIEL D Ak Y 415-554-4487 

(SIRPT) INVESTMENT INVENTORY 

INVESTMENTS OUTSTANDING AS OF 4/30/01 

MAJOR SORT KEY IS ICC# 
INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE 
A 38789 MERRILL LYNCH C/P 59018JSN5 100 05/22/01 04/10/01 000 4.780 4.807 99.442 
A 38746 COMMERCIAL PAPER DISC 9497F0T44 1 06/04/01 03/23/01 000 4.600 4.667 99.063 
A 38747 COMMERCIAL PAPER DISC 9497F0T44 9902 06/04/01 03/23/01 000 4.600 4.592 99.078 
A 38748 WELLS FARGO C/P 9497FOTK8 100 06/19/01 03/23/01 000 4.590 4.642 98.878 
A 38749 WELLS FARGO C/P 9497FOTR3 100 06/25/01 03/23/01 000 4.590 4.646 98.802 
A 38750 WELLS FARGO C/P 9497FOTR3 901 06/25/01 03/23/01 000 4.590 4.646 98.802 
A 38788 BK AMER C/P O0660P0UA9 100 07/10/01 04/10/01 000 4.570 4.623 98.845 
A 38790 BK AMER C/P O660PO0VEO 100 08/14/01 04/11/01 000 4.490 4.561 98.441 
SUBTOTAL (Investment Type) 81 COMMERCIAL PAPER DISC 14°, 37S1e) 4.805 4.851 99.047 
A 38696 BK AMER C.D. O6050EWL5 100 405/08/01 02705/01 “000 5.230), 52230. 100:.000 
A 38644 BK AMER C.D. O06050EVL6 100 05/10/01 12/14/00 000 6.340 6.340 100.000 
A 38647 BK AMER C.D. O6050EVN2 100 05/22/01 12/15/00 ‘000 6.320 6.320 100.000 
A 38648 BK AMER C.D 06050EVN2 859 05/22/01 12/15/00 000 6.320 6.320 100.000 
A 38649 BK AMER C.D. 06050EVN2 924 05/22/01. 12/15/00 000 6.320 6.320. 100.000 
A 38650 BK AMER C.D. O06050EVN2 900 05/22/01 12/15/00 000 6.320 6.320 100.000 
A 38651 BK AMER C.D. 06050EVN2 901 05/22/01 12/15/00 “000 6.320 6.320 100.000 
A 38629 BK AMER C.D. 06050EVH5 100 06/15/01 12/06/00 000 6.410 6.410 100.000 
A 38645 BK AMER C.D. 06050EVK8 100 06/15/01 12/14/00 000 6.320 6.320 100.000 
A 38724 BK AMER C.D. 06050EWV3 1 07/03/04, 03/02/01 - 000 4.920" 4.920 “100's000 
A 38725 BK AMER C.D. 06050EWV3 100 07/03/01 03/02/01 000 4.920 4.920 100.000 
A 38603 BK AMER C.D. 06050EVAO 473 07/18/01 11/20/00 000 6.570 62570 LOO WOOO 
A 38604 BK AMER C.D. 06050EVAO 467 07/18/01 11/20/00 000 6.570 6.570 100.000 
A 38605 BK AMER C.D. 06050EVAO Aq 07/18/01 “11/20/00 000 °6,570 “6.570 100.000 
A 38606 BK AMER C.D. 06050EVAO 892 07/18/01 11/20/00 000 6.570 6.570 100.000 
A 38607 BK AMER C.D. 06050EVAO 1901, “07/18: 00511 /20/00 = 000 6.570 “64570: 100.5000 
A 38608 BK AMER C.D. 06050EVAO 5005 07/18/01 11/20/00 000 6.570 6.570 100.000 
A 38609 BK AMER C.D. 06050EVAO 803 07/18/01 21/20/00 ° 000 6.570: 6.570 -100.000 
A 38610 BK AMER C.D. 06050EVAO 100. 07/18/01 11/20/00 000 6.570 6.570 100.000 
A 38661 BK AMER C.D 06050EVU6 1 09/11/01 01/03/01 000 5.880 5.880 100.000 
A 38662 BK AMER C.D. 06050EVU6 100 09/11/01 01/03/01 000 5.880 5.880 100.000 
SUBTOTAL (Investment Type) 91 NEGOTIABLE C.D.'S 9.36% (C) 6.004 6.004 100.000 
REPORT TOTALS  =ss== ====== a 
ASSETS FIXED 5.248 5.440 


PAGE: 5 
05/02/01 00:04:38 
BOOK VALUE 


49),721,, 166.67 
9}, 50), O02 00 
4,399), 401 sid 

29, 663,400.00 

145820, 225:. 00 
9,880,150.00 

49 422 402.78 

49,220,486.11 


50,000,000.00 
25,000, 000.00 
9,000, 000.00 
5,000,000.00 
4,000,000.00 
9,000,000.00 
8,000,000.00 
45,000,000.00 
25,000,000.00 
9, 600,000.00 
15,400,000.00 
40,000.00 
93,000.00 
175,000.00 
3,000,000.00 
2,000,000.00 
1,000,000.00 
4,000,000.00 
31, 692,000.00 
9,795,000.00 
20,205, 000.00 


277,000, 000.00 
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TRANSACTIONS * 

FUNDS: 000100, OOOOO1, 
DESCRIPTION/POOL# BANK BROK 
MEMO CASH DATE 
T NOTE (99.11) 19 40 
T NOTE “(99% 16) 9 

04/30/01 
T BILL 19 40 
FEDERAL NATL MTG ASSN 19 40 
FEDL HOME LOAN BK CONS ale) 40 
FEDL HOME LOAN BK CONS 19 40 
BK AMER C.D. ug 40 
UNITED STATES TREAS NT 1.9 

04/30/01 
T NOTE (9:9:.21) 19 40 
MERRILL LYNCH C/P ales) 45 
FEDL HOME LOAN BK CONS 19 40 
MERRILL LYNCH C/P 19 45 
BK. AMER C.P. Ig) 40 
MERRILL LYNCH C/P 19 45 
BK AMER C.D. As) 40 
BK: AMER C.D. yg 40 
FEDL HOME LN MTG CORP 9 40 
WELLS FARGO C/P 19 41 
T NOTE (100.26) 9 40 
T NOTE: (100.26) 19 40 
T NOTE (100.26) aS) 40 
T NOTE (100.29) RS 40 


MATURITY 
/ENTRY 


01/31/02 
04/26/01 
04/30/02 
05/01/01 
04/05/01 
05/01/01 
04/05/01 
05/01/01 
04/06/01 
05/01/01 
04/20/01 
05/01/01 
04/16/01 
05/01/01 
107 31:7 02 
05/01/01 
08/31/01 
04/06/01 
04/10/01 
05/01/01 
04/06/01 
04/03/01 
04/11/01 
05/01/01 
04/10/01 
05/01/01 
04/24/01 
05/01/01 
04/10/01 
05/01/01 
04/10/01 
05/01/01 
04/17/01 
05/02/01 
04/24/01 
05/01/01 
02/15/04 
04/10/01 
02/15/04 
04/26/01 
02/15/04 
04/10/01 
02/15/04 


009530, 


Yo 7G. OoU NUT Y 
DANTIEL 


F AN EUR AGN CG SC. 0 
DALY A eS. = Sy Ora = dy ae Bh 
DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: al 

04/01/01 TO 04/30/01 RUN: 05/02/01 00:04:31 
SETTLEMENT DATE BASIS 

009901, 000924, 009906, 009904, 009903, 000920, 000876 
TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
SETTLE TYP YIELD: ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 
04/27/01 SALE 6.250: +-4,000,000.00 -=3,.973,125.00 99 S922 uh = 9:4 3:h5:. 0.0 
04/27/01 6.409 2:6, SS 00 47 26, 892.257 
04/30/01 INTR 6.625 =3.3:1229.0!. 0:10 

04/30/01 6... 1753 331,250:..00 
04/05/01 MAT 6,055 =20,000; 00000 =19;;407 79552516 -592,044.44 

04/05/01 6.240 20,000,000.00 
04/05/01 MAT 6.330  =5,;000,000..00 ~=4,845, 266.67 =154, 1335.33 

04/05/01 62532 ° 5,000,000.00 
04/06/01 MAT 6.33.0 =35,,0005,000 s000 =33:, 920,712.50 =1 089,287 250 

04/06/01 6.533 35,000,000.00 
04/20/01 MAT 6.270" =15,,000;,000.00) =14,.53:4, 975.00 =465, 025.00 

04/20/01 6.471 15,000,000.00 
04/16/01 MAT 6.610 -35,000,000.00 -35,000,000.00 -938, 252.78 

04/16/01 6.610 35), 9318252518 
04/30/01 INTR 5.875 =1310,, 8018... 00 =63:2)) 9:41... 919 

04/30/01 6.091 763, H50;300 
04/09/01 SALE 5.500 -20,000,000.00 ~-19, 926,562.50 =1197,, 569522 = 1B, 2501100 
04/09/01 6.016 137-437 0 20 Z2T ROMA Ale 
04/10/01 MAT 5.480. =33;,,000,000'..00) =32;, 522 -783'.33 —477,216.67 

04/10/01 5.5.60 33,000,000.00 
04/03/01 SALE 5.380 -20,000,000.00 -19,736,977.78 =294, 055.99 -466.67 
04/03/01 5.452 263022222 19), 9:91, 5.007500 
04/11/01 MAT 5.410 =-20,000, 000.00 =-19,723,488.89 =2 [6 pole lel 

04/11/01 5.486 20,000,000.00 
04/10/01 MAT 3.970 -=33,/000;, 000.00 =32 7,576,215 783 —423, 784.17 

04/10/01 5.642 33,000,000.00 
04/24/01 MAT 5. 43:0. =35, 000, 000.010: =3:4;,,493;, 20:0:..00 =506,.800.00 

04/24/01 55 D0 35,000,000.00 
04/10/01 MAT 5.330 =28, 700,000.00 —28),, 700, 000.00 —271, 948.44 

04/10/01 5.330 28,971, 948.44 
04/10/01 MAT 5.330 —21, 300, 000'.00' —21 73:00, 000.00 =Z201), 829.33 

04/10/01 5.330 20, 301, 829.39 
04/17/01 MAT 5.260 —12,.000;,,000'..00) —1, 903), 475...00 =9'6,.525...010 

04/17/01 5.308 12,000,000.00 
04/24/01 MAT 4.900 =30,000;, 00:0. 00" —29),.869,, 3'33\..33 =130, 666.167 

04/24/01 A 92M 30,000,000.00 
04/10/01 SALE 4.750 -15,000,000.00 -15,186, 451.14 =3'9;,, 364 264 =62, 109% 38 
04/10/01 4.453 =18'6, 4150) 14 157.2: ;, 92:9 A06 
04/27/01 SALE 4.27/50 —10,,000),:000%00" —10),, 124, 31010), 6 =4'8) 54.9 372 =2 7343719 
04/27/01 4.453 S124), 300. 716 IO), WS, USN 2s 
04/10/02 SALE 4.750 °-10, 000, 000-00: -10,, 124, 300.76 =2)i6,, 2435.09 =4)1., 406): 25 
04/10/01 4.453 —124,, 300. 7/6 EO MUSEU SIONS wie) 
04/10/01 SALE 4.750 -20,000,000.00 -20,284, 659.88 =3/6;, 139562 -62,500.00 
04/10/01 4.414 -284,659.88 20), 383,899.30 


04/10/01 
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MR. DANTE L DALY 41 So. 955 4. = 4-4 87 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 2 
04/01/01 TO 04/30/01 RUN: 05/02/01 00:04:31 
SETTLEMENT DATE BASIS 
FUNDS: 000100, 000001, 009530, 009901, 000924, 009906, 009904, 009903, 000920, 000876 
INVSMT DESCRIPTION/POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
NO. MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 
38755 T NOTE (100.29) Eg) 40 02/15/04 04/10/01 SALE 4.750 ~20;,000,000.00 =20,279,972.38 =3:6, 741.04 6%), LB 250 
04/10/01 04/10/01 4.422 =2,19%-9 02 3:8 20, 383,900.92 
38756 T NOTE (100.29) 19) 40 02/15/04 04/10/01 SALE 4.750 -20,000,000.00 -20, 283,097.38 =316;,,7 39362 -64,062.50 
04/10/01 04/10/01 4.417 =23:3,,097.38 20,3837 8992.50 
38757-T NOTE (1.00529) 19 40 02/15/04 04/10/01 SALE 4.750 -20,000,000.00 -20,286,222.38 -36,741.04 =607 937350 
04/10/01 04/10/01 4.411 —28:67, 222.38 20, 383,900.92 
38763 T NOTE (100.21) ES 40 02/15/04 04/10/01 SALE 4.750 -10,000,000.00 =10,1179,173.00 = 19), 1 4 O80 =o), 03dl2,25 
04/10/01 04/10/01 4.509 SIS, 173500 i LO; GS 7.950510 
38771 FEDERAL NATL MTG ASSN Wg 40 05/24/01 04/04/01 PURC 4.700 15,000,000.00 14,902,083.33 
04/05/01 04/04/01 aye es 397 OO eH, =1/4;,902,,.083:. 33 
38772 FEDL HOME LN MTG CORP 19 40 07/05/01 04/04/01 PURC 4.570 21,500,000.00 21,248,903.89 
04/05/01 04/04/01 4.624 =2:9,1710:9.6 5A: = 2155248), 9037.89 
38773 T NOTE (99.28) 19 40 11/15/03: 04/05/01 PURC 4.250 20,000,000.00 20,301,389.85 
04/05/01 04/05/01 4.309 301 ,°3:8'9)..8'5 =20;, 300,,. 3:89.85 
3874s BNY INT Ho l32 667 } aS) 99 06/30/01 04/02/01 PURC 5.550 25,000,000.00 25,000,000.00 
04/05/01 04/02/01 5.550 -25,000,000.00 
oS 04/02/01 SALE 5.550 -25,000,000.00 -25,000,000.00 = SS Zion, 
04/05/01 04/02/01 3.990 297, OT Dy US2Ou. 
38775 SALOMON BROS C/P lS 89 05/04/01 04/06/01 PURC 4.950 50,000,000.00 49,807,500.00 
04/05/01 04/06/01 4.969 =192;, 5000.0 -49,807,500.00 
38776 SALOMON BROS C/P 19 89 05/07/01 04/06/01 PURC 4.950 25,000,000.00 ~24, 893,437.50 
04/05/01 04/06/01 4.971 =1067562.50 =24), 893,437 350 
38777 FEDL HOME LN MTG CORP iL) 40 07/05/01 04/04/01 PURC 4.570 5,000,000.00 4,941, 605.56 
04/05/01 04/04/01 4.624 -58,394.44 =4, 941,605.56 
38778 MERRILL LYNCH C/P 159) 45 05/14/01 04/06/01 PURC 4.870 5,000,000.00 4,974,297 «22 
04/06/01 04/06/01 458.95 S20, 102.18 = 4, Oa AOE a2 
38779 MERRILL LYNCH C/P 19 45 05/22/01 04/06/01 PURC 4.800 22,000,000.00 21,865,066.67 
04/06/01 04/06/01 4830 =1'3:4),,933').338 =21\, 865), OGG. OF 
38780 T NOTE (100.4) Ags) 40 11/25/03 04/09/01 PURC 4.250 20,000,000.00 -20, 361, 563.36 
04/06/01 04/09/01 4.205 361.,/563'..3'6 =2.0', 361s; SO Sio6 
38781 FEDERAL NATL MTG ASSN 19 40 11/02/01 04/09/01 PURC 4.180 15,000,000.00 14, 639,475.00 : 
04/06/01 04/09/01 4°. 283 =3'60;, 525;./0 0 = 14) 6397-4751. 00 
38783 FEDL HOME LOAN BK CONS 19 40 06/06/01 04/09/01 PURC 4.550 5,000,000.00 4,963), 344.22 
04/06/01 04/09/01 4.584 =3'6, 652.78 =4\, 963), 344522 
38784 FEDL HOME LOAN BK CONS Ake) 40 09/26/01 04/09/01 PURC 4.200 12,000,000.00 11,762,000.00 
04/06/01 04/09/01 4.285 +238, 000: 00 =11, 762, 0005 00 
38785 FEDL HOME LN MTG CORP 19 40) 10/05/01 04709701 PURC -4.190 ~20,000,,000.00 29,588: 327.718 5 
04/06/01 04/09/01 EPA) SAG JO 222 19,383) S27 U8 
38786 FEDL HOME LN MTG CORP 1g) 40 03/15/02 04/09/01 PURC 4.050 2,000,000.00 15923), 900-010 
04/06/01 04/09/01 4.211 -76,500.00 = 923), 200) 00 
38787 ENMA DISCOUNT NOTES IY) 40 02/08/02 04/09/01 PURC 4.130 6, 000,000.00 5), 1/90, OS 8238 
04/10/01 04/09/01 4.280 = 20 9 OaueGw =5)7 PIO, O35 33} 
38788 BK AMER C/P 19 40 07/10/01 04/10/01 PURC 4.570 50,000,000.00 49,422,402.78 


04/10/01 04/10/01 4.623 = 5 DIV 6 ZZ =4/9)5 4225 202.78 
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MR. DAN 1 EG D* Ay ae ioe S25 4 A a8 7 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 3) 
04/01/01 TO 04/30/01 RUN: 05/02/01 00:04:31 


SETTLEMENT DATE BASIS 
FUNDS: 000100, 000001, 009530, 009901, 000924, 009906, 009904, 009903, 000920, 000876 














INVSMT DESCRIPTION/POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
NO. MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 
38789 MERRILL LYNCH C/P 19 45 05/22/01 04/10/01 PURC 4.780 50,000,000.00 49,721,166.67 
04/10/01 04/10/01 4.807 996,635.33 -49,721,166.67 

38790 BK AMER C/P 19 40 08/14/01 04/11/01 PURC 4.490 50,000,000.00 49,220,486.11 
04/10/01 04/11/01 4.561 =779; 513.89 -49,220, 486.11 

38791 T NOTE (99.23) 19 40 11/15/03 04/11/01 PURC 4.250 20,000,000.00 20,284,228.25 
04/10/01 04/11/01 4.374 284,228.25 =2'0 26.44 226., 05 

38792 T NOTE (99.23) 19 87 11/15/03 04/11/01 PURC 4.250 20,000,000.00 20,287,353.25 
04/10/01 04/11/01 4.368 287,353.25 . £20,267 353.25 

38793 T NOTE (100.22) 19 40 02/15/04 04/12/01 PURC 4.750 20,000,000.00 20,282,898.83 
04/11/01 04/12/01 4.491 282,898.83 -~20,282,898.83 
40 04/27/01 SALE 4.750 -20,000,000.00 -20, 282,898.83 ~39,364.64 -29, 687.50 
04/26/01 04/27/01 4.491 -282,898.83 20,351, 950.97 

38794 T NOTE (100.22) 19 40 02/15/04 04/16/01 PURC 4.750 10,000,000.00 10,147,479.28 
04/12/01 04/16/01 4.487 147,479.28 -10,147, 479.28 

38795 T NOTE (100.22) 19 45 02/15/04 04/16/01 PURC 4.750 10,000,000.00 10,147,479.28 
04/12/01 04/16/01 4.487 147,479.28 =10; 147,479.28 

38796 T NOTE (100.22) 19 87 02/15/04 04/16/01 PURC 4.750 10,000,000.00 10,148,260.53 
04/12/01 04/16/01 4.484 148,260.53 -10,148, 260.53 

38797 T NOTE (100.22) 19 89 02/15/04 04/16/01 PURC 4.750 10,000,000.00 10,147,479.28 
04/12/01 04/16/01 4.487 147,479.28 =110;147,,479.28 

38798 T NOTE (100.20) 19 89 02/15/04 04/16/01 PURC 4.750 10,000,000.00 10,138,885.53 
04/12/01 04/16/01 4.519 138,885.53 -10,138,885.53 
40 04/30/01 SALE 4.750 -10,000,000.00 -10,138,885.53 =e 37 One =7), OSao5 
04/27/01 04/30/01 4.519 -138, 885.53 10,164, 286.95 

38799 T NOTE (100.20) 19 87 02/15/04 04/16/01 PURC 4.750 10,000,000.00 10,138,104.28 
04/12/01 04/16/01 4.522 138,104.28 =10, 138,1041 26 

38800 T NOTE (100.20) 19 40 02/15/04 04/16/01 PURC 4.750 10,000,000.00 10,139, 666.78 
04/12/01 04/16/01 4.516 139,666.78 -10,139, 666.78 
40 04/19/01 SALE 4.750 -10,000,000.00 -10,139, 666.78 -~3, 936.47 -16, 406.25 
04/18/01 04/19/01 4.516 -139, 666.78 10,160, 009.50 

38801 T NOTE (100.20) 19 45 02/15/04 04/16/01 PURC 4.750 10,000,000.00 10,139, 666.78 
04/12/01 04/16/01 4.516 139,666.78 -10,139, 666.78 
40 04/19/01 SALE 4.750 -10,000,000.00 -10,139, 666.78 -3,936.47 -12,500.00 
04/18/01 04/19/01 4.516 -139, 666.78 10,156, 103.25 

38803 T NOTE (100.12) 19 40 02/15/04 04/17/01 PURC 4.750 25,000,000.00 25,289,947.34 
04/17/01 04/17/01 4.611 289,947.34 -25,289, 947.34 

38804 BNY INT (21170.25) 19 99 07/30/01 04/24/01 PURC 5.550 25,000,000.00 25,000,000.00 
04/26/01 04/24/01 5.550 -25,000,000.00 
99 04/24/01 SALE 5.550 -25,000,000.00 -25,000, 000.00 =21, 170.25 


04/26/01 04/24/01 S50 2 UZ OS 25) 
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Ce Dv 7/16 OU INE EY. OF SAN FRAN C1 Ss € 0 
MORO DANIEL DALY A Neo = Dy 5) 4d Ae Bie] 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME 


04/01/01 TO 04/30/01 
REPORT GRAND TOTALS 


ASSETS 
ORIGINAL FACE PREMIUM/ AMORTIZATION/ 
PAR VALUE VALUE BOOK VALUE (DISCOUNT) (ACCRETION) 
608,500,000.00 ; 60'7,, 613, 060:.68 =886, 939): 32 
-269000000.00 -271025960.88 -2,025, 960.88 
-130,808.01 
-~323000000.00 =3187:8 740.6... 11 


(INTEREST) 


=71757, 489.41 
=964, 191.99 


=5, 624,624.44 


PAGE: 4 
RUN: 05/02/01 00:04:31 


LOSS SETTLEMENT 


-607, 613,060.68 
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CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 
SUSAN LEAL 
TREASURER 





June 7, 2001 

The Honorable Willie L. Brown Jr. The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 

1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 

San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 
under management. To highlight the activities of our portfolio during the past eleven months, the results 
reflect earnings of pooled and the total funds, some of which have been severely restricted by arbitrage 
regulations. 


Interest Received $ 148,017,498 Earned Interest Yield 
Total Net Earnings $ 156,438,874 Pooled Funds 6.118% 
Average Age of Portfolio 357 Days All Funds 6.143% 


Total cost of the securities on hand on May 31, 2001 was $3,001,813,934 with a market value of 
$3,017,473,243 plus fixed assets accrued earnings of $20,601,224. 


In accordance with Administrative Code Sec. 10.79.2 and provisions of California State Government Code 
Section 53646, we are forwarding herewith computer printouts detailing the City’s investment portfolio as of 
May 31, 2001. These investments are in compliance with California Code and our statement of investment 
policy, and provide sufficient liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of May 2001, earned interest yield and end of 
period portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on May 31, 2001. 

4, General journal detailing purchases, sales, and interest activities during the month of 
May 2001. 


Vestry yours, DOCUMENTS DEPT. 


a if 






UN -&6 200 
usan Leal 
Gaol SAN FRANCISCC 
Enc. PUBLIC LIBRARY 


ce: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., C. Vogel 
Transportation Authority — A. Nash 
San Francisco Public Library — 2 copies 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 


DANIEL P. DALY 
CHIEF INVESTMENT OFFICER 
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TOTAL INCOME RECEIVED IN THIS PERIOD: 


TOTAL NET EARNINGS THIS PERIOD: 


AVERAGE DAILY PORTFOLIO BALANCE: 


EARNED INCOME YIELD THIS PERIOD: 


END OF PERIOD PORTFOLIO BALANCE: 


CURRENT AMORTIZED BOOK VALUE: 


WEIGHTED AVERAGE YIELD AT END OF PERIOD: 


WEIGHTED AVERAGE DAYS TO MATURITY: 
WEIGHTED AVERAGE DAYS TO CALL: 


NET PORTFOLIO YIELD, 365-DAY BASIS: 





Y/ COUN TY | O 8* SAN) FR BCT SOO 
Dan Nene, DEAE Y 415-554-4487 
PO Retr O1L- 10 Sah A? eS or Cs 
5/01/01 THROUGH 5/31/01 RUN: 
ALL FUNDS 
-------- GOV'T SECURITIES --------  ---------- TIME DEPOSITS --------- 
ASSETS LIABILITIES ASSETS LIABILITIES 
Stee, saci  -oo@ee 9 “poe 8 N/A 
14,167,929.59 00 659.17 N/A 
3, 1036637071457 00 225,806.45 N/A 
5.375 000 32437 N/A 
3,000,813, 934.19 00 1,000,000.00 N/A 
3,004,529, 455.08 00 1,000, 000.00 N/A 
5.199 000 ag eu N/A 
356.97 00 215.00 N/A 
356.97 00 215.00 N/A 


PAGE: 1 
06/04/01 d1si7720 


16,2907 569.57 
14,168,588.76 
3,103; 88971 78:02 
5315 

3, 002; 813, 938:4-219 
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Gri.) GO UN TYPO © <SeA a. (PRA Nve as CO 
MR. DANIEL DALY Ay Bh Se. Bw5: Aid A Bey PAGE: 1 
(STRPT) [NV ES OT MENT TN Vv BN TO RY RUN: 06/04/01 11:09:55 
INVESTMENTS OUTSTANDING AS OF 5/31/01 
MAJOR SORT KEY IS ICC# 








CUPN TRDNG BOOK PAR VALUE 
SUMMARY DESCRIPTION RATE YIELD PRICE SHARES BOOK VALUE 
(Investment Type) 11 TREASURY BILLS Lie dis CC) Qld 43854. 97.162 38,000,000.00 36, 9217, 685528 
(Investment Type) 12 TREASURY NOTES 45.72% (C) Sil 58 55433 99 4415 15,380,005, 000200 15-3712; 292 647/13 
(Investment Type) 41 FNMA DISCOUNT NOTES 6.70% (C) SeZo9Iy S480). Vo. 7/14 210; 275, 000. 00 201, 261;, 7 lloe93 
(Investment Type) 42 FARM CREDIT DISCOUNT NOTES 1.44% (C) AS68394, 167 “98251 44,000,000.00 437, 23.07, 261 sac) 
(Investment Type) 43 FEDERAL HOME LOAN DISC NOTES 8.44% (C) S52. 255 5.408) “S72232 260,500,000.00 253;,287, 686. 67 
(Investment Type) 44 FMC DISCOUNT NOTES 1259.36) 4.597 4.729 97.196 376,500,000.00 3:65; 943, 863'..07 
(Investment Type) 81 COMMERCIAL PAPER DISC 5.563: (6) 4.555 4.613 98.743 169,000,000.00 166,876,075.00 
(Investment Type) 91 NEGOTIABLE C.D.'S 18.69% (C) 4.743 4.743 100.000 561,000,000.00 561,000,000.00 
(Investment Type) 1010 PUBLIC TIME DEPOSIT -03% (C) 3.390 3.390 100.000 1,000,000.00 1,000,000.00 


ASSETS FIXED AT. 980: D156 98). 1/35.23;,,040;, 280,000 700; 3,001, 813),934 219 
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INVEST DESCRIPTION 
PURCHASE MATURITY DATE 


NUMBER 


38707 UNITED 





STATES TREAS 
02/15/01 08/16/01 


38709 UNITED STATES TREAS 


02/21/01 08/16/01 


38710 UNITED STATES TREAS 


SUBTOTAL 


38638 T 


35.292) "1 


352 13; TE 


85204 oT 


30215 1 


Sg Onn 


S8iGA Si iE 


02/21/08 1E/ 29701 


(Investment Type) 


NOPE (99.22) 
12/14/00 07/31/01 
NOTE: (97.8) 
08/15/96 08/15/01 
NOTE (98.27) 
09/03/96 08/31/01 
NOTE (98.27) 
09/03/96 08/31/01 
NOTE (98.27) 
09/03/96 08/31/01 
NOTE: «(957 2.2) 
09/03/96 08/31/01 
NOTE (99.26) 
08/31/99 08/31/01 
NOTE: (99.3.0) 
08/31/99 08/31/01 
NOTE: (99.235) 
08/31/99 08/31/01 
NOTE. (99:27) 
08/31/99 08/317 01 
NOTE: ((9°9:. 3:0) 
08/31/99 08/31/01 
NOTE (99.21) 
08/31/99. 08/31/01 
NOTE, (99.30) 
08/31/99 08/31/01 
NOTE (99:21) 
08/31/99 08/31/01 
NOTE #(99..21:) 
08/31/99 08/31/01 
NOTE + (99... 30) 
08/31/99 08/31/01 
NOTEW (9914) 
11/27/00 08/31/01 
NODES (99,248) 
12/14/00 08/31/01 


BILLS 


BILLS 


BILLS 


alt 


TREASURY 








Yo CO sUrN iw OF SAN FRANCISCO 
DANIEL DALY 4: Gl Si = iS pO 4 ee at dt Bie i]: 
INVESTMENT INVENTORY WITH MARKET VALUE 
INVESTMENTS OUTSTANDING AS OF 05/31/01 
MAJOR SORT KEY IS ICC# 
CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE 
BROK SAFE YTM TR BOOK MARKET PRICE 
912795608 19 953.0! ° 428250 20,000, 000.00 19,850,000.00 
40 000 4.9456 19,512,138.89 99.25000000000 
912795608 19 9906 4.7400 4,000,000.00 37.910;,000. 00 
: 40 OOO 4.8524 3,907,306.67 99.25000000000 
912795HM6 1.9 928 4.5550 14,000,000.00 13), 793;,/000..00 
40 O00: "4.7229 13,502,239.72 98.25000000000 
BILLS 1.24% (M) A) areas 38,000,000.00 37; 57.5;000.:00 
4.8543 36,921,685.28 98.88157900000 
9I2B27 O12 9 931 5.5000 50,000,000.00 50, 1567250200 
40 000. 5.9996 49,843,750.00 100.3125000000 
912827B92 19 100° 7.8750 7,000,000.00 7,061,250.00 
40 000 8.5648 6,806,890.63 100.8750000000 
QIZE2T23:9 19 100 6.5000 5,000,000.00 5,034; 375200 
89 000 6.7804 4,941,406.25 100.6875000000 
912827239 1-9 100 6.5000 97 00:0;,000).00 5:7-03:47-351 500 
74 000 6.7804 4,941,406.25 100.6875000000 
912827239 a) 100 6.5000 5,000,000.00 5,034, 375500 
40 000 6.7804 4,941,406.25 100.6875000000 
FL2827.239 qeS 100 6.5000 5,000,000.00 5, 034,375 500 
87 O00 7 .to6 4,865,176.64 100.6875000000 
9U282 7523 19 100 5.5000 5,000,000.00 5, 021,875 00 
40 000° 5.6130 4,989,453.13 100.4375000000 
91-282 79P3 19 100 5.5000 10,000,000.00 10,043,750.00 
40 000 5.5498 9,990, 700..00 100.°4375000000 
OTUABZT SPS 19 LOO: - 29: 5000 10,000,000.00 10,043, 750.00 
40 000 5.6465 9, 972,656.25 °100.4375000000 
SI2Z8275P3 19 1.010: 555000 5,000,000.00 5,020 7 3)7-52100 
40 000 5.6885 4,982,421.88 100.4375000000 
9282753 19 100 5.5000 10,000,000.00 FO, 043: 77'50:.0'0 
89 000 5.5450 9,991,600.00 100.4375000000 
DIZ 8A 1SPS aS) 100 5.5000 5,000,000.00 97 021, 875'200 
89 OOO 5.6885 4,982,421.88 100.4375000000 
OU ZB 2TOPS 9 L100 5.5000 10,000, 000.00 10,043, 750.00 
74 000 5.5450 9,991,600.00 100.4375000000 
GU282 1.323 Re) OO 5.5000 5,000,000.00 5, 022), 875-00 
74 O00 5.6885 4,982,421.88 100.4375000000 
GZ B21SE3 19 100 5.5000 5,000,000.00 5,021 875.100 
87 000 5.6885 4,982,421.88 100.4375000000 
91282 7/5P3 19 958055; 50.00 10,000,000.00 10,043,750.00 
87 000)— 5 <54'50 9,99, 600.00 100.4375 000000 
GUAR 2723 19 HOO. 25.9000 45,000,000.00 45,196,875.00 
40 O00 = 6.2902 44,736,328.13 100.4375000000 
QUAIZ S123) 19 SB 5). 5.000 50,000,000.00 50,218,750.00 
40 000 6.0216 49,816,406.25 100.4375000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


284,138.89 
SUNGARD 
52,666.66 
SUNGARD 
Vi lel sie. 89 
SUNGARD 


919,198.90 
SUNGARD 
L6l74155 75 
SUNGARD 
B82, 1383%LS 
SUNGARD 
827 388s 
SUNGARD 
S27 LSSeS 
SUNGARD 
827-133..15 
SUNGARD 
69,497.28 
SUNGARD 
138 994257 
SUNGARD 
13:8 7-994). o 
SUNGARD 
697749728 
SUNGARD 
U3'8, 299445 
SUNGARD 
69,497.28 
SUNGARD 
13:8 994 Sy 
SUNGARD 
69,497.28 
SUNGARD 
6954 Sies28 
SUNGARD 
1387-99457 
SUNGARD 
625,475.54 
SUNGARD 
694,972.83 
SUNGARD 


06/04/01 


PAGE: 1 
LisLO20S 


UNREALIZED GAIN 
UNREALIZED LOSS 


537022 322 
10,026.67 


Tdi, 624 53:9 


312,500.00 
204,309 301 
92, JOB 15 
92, 968%..1'5 
92, 968'19 
1.69), 19:8253:6 
32 AZNB a 
53), OS 01010 
(5 O98 
39) A535 2 
92,150 00 
397 45352 
D2, 190 200 
397 45 She 
39), 45382 
52, 1150-00 
460,546.87 


402,343.75 
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(RPTMKT) 


A 


Bed 


INVEST 
NUMBER 


DESCRIPTION 


T 


T 


UNITED 


T 


p 


7, 


au 


, 


p 


Tr 


NOTE 


PURCHASE 


C 


MATURITY DATE 





(99.26) 
12/21/00 08/31/01 
NOTE (99.28) 
12/28/00 08/31/01 
STATES TREAS 
12/01/00 10/31/01 
NOTE (99.23) 
11/30/99 11/30/01 
NOTE (99.23) 
11/30/99 11/30/01 
NOTE 

12/31/96 12/31/01 
NOTE (98.10) 
01/31/97 01/31/02 
NOTE (99.11) 
01/31/97 01/31/02 
NOTE (99.25) 
01/31/97 01/31/02 
NOTE (99.16) 
01/31/97 01/31/02 
NOTE (99.16) 

Ob /34. 797,017 3/02 
NOTE (99.16) 
01/31/97 01/31/02 
NOTE (99.18) 
01/31/00 01/31/02 
NOTE (99.25) 
01/31/00 01/31/02 
NOTE (99.25) 
01/31/00 01/31/02 
NOTE (99.18) 
01/31/00 01/31/02 
NOTE (99.25) 
01/31/00 01/31/02 
NOTE (99.18) 
01/31/00 01/31/02 
NOTE (99.16) 
04/30/97 04/30/02 
NOTE (99.16) 
06/30/00 06/30/02 
NOTE (99.16) 
06/30/00 06/30/02 
NOTE (99.16) 
06/30/00 06/30/02 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 


NTS 


Y 


i°C,O UN 
DAN ITIE 
INVESTME 


INVESTME 


CUSIP 


91282 75P3 


9128275R9 


9128272C5 


9128272€5 


9128272E1 


912827266 


912827266 


912827266 


912827266 


912827266 


912827266 


9U2B2Z7TSX6 


9128275X6 


9128275X6 


9128275X6 


9128275xX6 


9128272S0 


QI 282 729) 


GL 2827254) 


OV2 B21 2N4) 


9128274B5 


9128274B5 


Ae 4 
L 
NT 


NTS 


OF 
DA L ¥ 


OUTSTANDING AS 


4 


INVENTORY WITH MARKET 


FoR AINaC FT. -Se G20 


1S Dips ood Ta 4 


VALUE 


OF 057 32/01 


MAJOR SORT KEY IS ICC# 


BANK 
BROK 


19 
40 
19 
40 
19 
40 
19 
40 
19 
87 
ES 
40 
1S 
89 
9 
74 
a) 
87 
9 
89 
19 
89 
19 
74 
athe) 
40 
19 
45 
tS, 
89 
aL) 
89 
1g 
87 
Al) 
87 
1.9 
50 
19 
87 
ig) 
40 
19 
89 
eg 
89 
16S 
89 


CPN RATE 
YTM TR 
5.5000 
527 962 
5.5000 
58 ToL 
5.8750 
6.0907 
5). 8:75:10 
6.0306 
5.8750 
6.0306 
6\. £250 
6.1864 
6.2500 
6.6536 
6.2500 
6.4092 
6.2500 
6. 3051 
6.2500 
6.3720 
6.2500 
6.3609 
6.2500 
6.37/02 
6.3750 
6.6164 
6.3750 
6.5061 
6.3750 
6.5061 
6.3750 
6.6122 
6.3750 
6.5019 
6.3750 
6.612 
6.6250 
6.7526 
6.2500 
6.5249 
6.2500 
6.5249 
6.2500 
6.5249 
5.5000 
5.6148 
5.5000 
5.6160 


PAR/ SHARES 
BOOK 
45,000,000.00 
44,906,835.94 
25,000,000.00 
24, 962,,890.63 
26,000,000.00 
25,949,218. 7:9 
25,000,000.00 
24 RI2Z TASS SS 
25,000,000.00 
24,927, 734.38 
10,000,000.00 
9791 675162... 5,0 
20,000,000.00 
PO, 66; 36815 
6,000,000.00 
Dy 959,687 30 
5,000,000.00 
4,988,350.00 
10,000,000.00 
9,948,437.50 
10,000,000. 00 
97-9'937,.429'..00 
10,000,000.00 
9,949, 218.75 
8,000,000.00 
17 9647 S:13..010 
8,000,000.00 
F7 98i01;:625'.:0.0 
8,000,000.00 
7, 980i, 625.00 
8,000,000.00 
7,965,000.00 
8,000,000.00 
WIS, 250300 
8,000,000.00 
7,965, 000..00 
10,000,000.00 
9,946, 600.00 
25,000, 000.00 
24,873,046.88 
25,000,000.00 
24,873,046.88 
25,000,000.00 
24,873,046. 88 
200,000.00 
1997 OMO O10 
8,650,000.00 
8,606, 732.50 


4 8 7 


MARKET VALUE 
MARKET PRICE 
45,196,875.00 
100.4375000000 
20, 109,,3:754.00 
100.4375000000 
26,230), 6259%.,00 
100.9062500000 
2572697, ©29,3,00 
101.0625000000 
257,269; 62500 
101.0625000000 
HO), £3.77, 500'.00 
101.3750000000 
20,325,000.00 
101.6250000000 
6,097), 500.00 
101.6250000000 
570815 ,250'00 
101.6250000000 
10, Le2, 500.00 
101.6250000000 
LO}, L62;,500)..00 
101.6250000000 
LO, £62,500 ..00 
101.6250000000 
8; 13:7, 500,. 00 
101.7187500000 
8,137,500.00 
101.7187500000 
8,137,500.00 
101.7187500000 
8, 137, 500). 00 
101.7187500000 
8, 137,500. 00 
101.7187500000 
8,137, 500...00 
101.7187500000 
10,250,000.00 
102.5000000000 
25, 6095 875.00 
102.4375000000 
29760:97:31/5:,00 
102.4375000000 
207, 609) 375% 00 
102.4375000000 
204,375.00 
102.1875000000 
8), 839), 28k 15 
102.1875000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
» 626,475.54 

SUNGARD 
347,486.41 
SUNGARD 
132,826.09 
SUNGARD 
4,012.98 
SUNGARD 
4,012.98 
SUNGARD 
2597182 ,.32 
SUNGARD 
417,817.68 
SUNGARD 
125,345. 30 
SUNGARD 
104,454.42 
SUNGARD 
208,908.84 
SUNGARD 
208,908.84 
SUNGARD 
208,908.84 
SUNGARD 
170,469.61 
SUNGARD 
170,469.61 
SUNGARD 
170,469.61 
SUNGARD 
170,469.61 
SUNGARD 
170,469.61 
SUNGARD 
170,469.61 
SUNGARD 
57, 608.70 
SUNGARD 
656,077.35 
SUNGARD 
656,077.35 
SUNGARD 
656,077.35 
SUNGARD 
1,863.39 
SUNGARD 
80,591.53 
SUNGARD 


06/04/01 


PAGE: 2 
12:10:09 


UNREALIZED GAIN 
UNREALIZED LOSS 


a 290,039.06 
146,484.37 
286,406.25 
3377, 89062 
337 , 890-62 
1607 937750 
6637631. 25 
13:7, 8i26 50 

92,900.00 
214,062.50 
209;,3:;75:100 
213,288.25 
1737, B25)30'0 
156/875. 010 
156;.875:.00 
172,500.00 
156,250.00 
172,500.00 
303,400.00 
7136, 328.42 
736, 328.12 
136, 328-12 

5, S095 00 


232, 4816.25 
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/ COUNT ¥ 
DANTEL 
INVESTMENT 


OMS 


DALY 
INVENTORY WITH MARKET VALUE 


SAN 
4 


FRANCIS 
1 5 5. aie 4 


OUTSTANDING AS OF 05/31/01 


MAJOR SORT KEY IS ICC# 





(RPTMKT ) 
INVESTMENTS 

INVEST DESCRIPTION CUSIP BANK 
NUMBER PURCHASE MATURITY DATE BROK 
36596 T NOTE (99.16) 9128274B5 19 
03/31/98 03731703 89 
36597 “T NOTE (99.16) 9128274B5 19 
03/31/98 03/31/03 89 
33942 T NOTE (88.20) 40 
09/27/94 08/15/03 40 
37126 T NOTE (99.22) 9128274U3 i129 
11/16/98 11/15/03 50 
38616 T NOTE (95.26) 9128274U3 ales) 
11/28/00 11/15/03 40 
38773 T NOTE (99.28) 9128274U3 19 
04/05/01 11/15/03 40 
38780 T NOTE (100.4) 912827403 19) 
04/09/01 11/15/03 40 
38791 T NOTE (99:23) 912827403 IBS) 
04711/01 “11/15/03 40 
38792 T NOTE (99:23) 912827403 nd) 
04/11/01 11/15/03 87 
38817 T NOTE (99.18) 9128274U3 dS 
05/07/01 11715703 40 
38821 T NOTE (99.30) 912827403 19; 
05/10/01,-11715703 45 
38822 T NOTE (99.16) 9128274U3 19 
05/15/01 11/15/03 40 
38823 T NOTE, (99.15) 912827403 nS) 
05715/01, 11/15/03 45 
38824 ‘T ONOTE. (99):1:5) 912827403 1g 
05/16/01 11/15/03 87 
38825 T NOTE (99.11) 9128274U3 dS) 
05/18/01 11/7 LS/03 40 
$8828 "LT NOTE. (99.13) 9128274U3 ES) 
05/23/01 11/15/03 40 
38829 T NOTE (99:. 13) 9128274U3 9 
05/23/01 21/15703 87 
38830 T NOTE: \(99.213) 9128274U3 19 
05/23/02 1/15/03 89 
38831 T: NOTE (99.12) 9128274U3 ales) 
05/23/01 21/15/03 87 
38832 T NOTE (99.10) 9128274U3 19 
05/25/01, 14/15/7038 45 
37373: TP NOTE. (99:22) 91 28275A6 19 
02/16/99 02/15/04 74 
31/311. 9 Wl ONO RE 10991523) 9128275A6 IES 
02/16/99 02/15/04 74 
381473 TE NODE, A( 95:5 257)) 9128275A6 IY) 
08/15/00 02/15/04 40 
384'7'4)-T “NODE i09'S).7297)) 9128275A6 IES) 
08 / sy U0MOZ aka 45 


FUND CPN RATE 


SAFE 


YIM TR 


5.5000 
5.6043 
5. 7500 
7.9200 
4.2500 
4.3250 
4.2500 
5.8164 
4.2500 
A563 O91 
4.2500 
4.2053 
4.2500 
4.3741 
4.2500 
4.3676 
4.2500 
4.4348 
4.2500 
4.2762 
4.2500 
4.4736 
4.2500 
4.4803 
4.2500 
4.4805 
4.2500 
4.9381 3 
4.2500 
4.5089 
4.2500 
4.5089 
4.2500 
4, D055 
4.2500 
4.5258 
4.2500 
4°. 0933 
4.7500 
4.8246 
4.7500 
4.8925 
4.7500 
6. 09S 
4.7500 
GeO HES 


PAR/ SHARES 
BOOK 
150,000.00 
14:9. 257 . 50 
1,000,000.00 
995,500.00 
5,000.00 

4, 431.625 
10,000,000.00 
9,966, 600.00 
15,000,000.00 
1:4'3:6 8, 3.5:9\..3:8 
20,000,000.00 
19,970, 812.50 
20,000,000.00 
2:0), 021,093 ..41-5 


20,, 000,,.0:00'.:0:0 
19, 9319; 062%. 50 
20,000,000.00 
19), 942) Bi 50 
20,000,000.00 
19,912, 500... 00 
20,000,000.00 
19; 987), 500 010 


50,000,000.00 
AO; 13°87; Z84....29 
25,000,000.00 
24,869, 23:4..38 
20,000,000.00 
HAS 8:94, 4 Sui 2i8 
20,000,000.00 
97, 875,079 35 
30,000,000.00 
29,847,248.64 
15,000,000.00 
V4’, 9237, 6241533 
15,000,000.00 
W492 47 1 96..2:0 
15,000,000.00 
14, OI 1 6A. 9S 
20,000,000.00 
19,882,472.83 
15,000, 000.00 
LAr S07 FBN 25 
15,000,000.00 
14,906, 250.00 
15,000,000.00 
1A 3574, U8 ai) 
15,000,000.00 
WA Sa 2S TS 


O 
4 8 7 


MARKET VALUE 
MARKET PRICE 
153,.281..25 
102.1875000000 
1,021. ,.831-9'0:0 
102.1875000000 
Sip Ses) 
102.9062500000 
9), °9'53.; L29;.100 
9'9..53125000000 
14,929, 687.50 
99.53125000000 
19),°906,,250'00 
99.53125000000 
19, 906, 250.00 
99.53125000000 
1:9,,/9'0.6;,,.235:0. 010 
99.53125000000 
1°9;,'90:6,,25.0..:010 
99.53125000000 
1:9}7°9.0.6;,°25.0.10.0 
99.53125000000 
1°9',, 9:056,,.2.50\-/00 
99.53125000000 
4°9,, 165,625. 00 
99.53125000000 
24,882,812.50 
99.53125000000 
19,906, 250.00 
99.53125000000 
19), 90'6,,.250,.'010 
99.53125000000 
29,899 ;, 3:73:00 
99.53125000000 
4), 929,687.50 
99.53125000000 
147-929), 68:1 7,.50 
99.53125000000 
14 79.29; 16847 .2510 
99.53125000000 
19, 90:6; 250.00 
99.53125000000 
SOW SFO Che oO 
100.5312500000 
19707 95 687250 
100.5312500000 
13), 079), 687.50 
100.5312500000 
157 Oi Di OSWieoO 
100.5312500000 


RUN: 


CURR ACCR 


06/04/01 


PAGE: 3 
fds HOO:9 


INT UNREALIZED GAIN 


PRICE SOURCE UNREALIZED LOSS 


1,397.54 
SUNGARD 
9,316.94 
SUNGARD 
84.19 
SUNGARD 
19,633.15 
SUNGARD 
29,449.73 
SUNGARD 
39,266.30 
SUNGARD 
39,266.30 
SUNGARD 
39,266.30 
SUNGARD 
39,266.30 
SUNGARD 
39,266.30 
SUNGARD 
39,266.30 
SUNGARD 
98,165.76 
SUNGARD 
49,082.88 
SUNGARD 
39,266.30 
SUNGARD 
39,266.31 
SUNGARD 
58,899.46 
SUNGARD 
29,449.73 
SUNGARD 
29,449.73 
SUNGARD 
29,449.73 
SUNGARD 
39,266.31 
SUNGARD 
208, 632.60 
SUNGARD 
208, 632.60 
SUNGARD 
208, 632.60 
SUNGARD 
208, 632.60 
SUNGARD 


A OZ Sra 
26, 3.1'5..010 
714.06 

= 13 41200 
961, 328 412 
-64,062.50 
=114, 8437/5 
=32 7 /8Z no, 
= 39; 938750 


-6,250.00 


=817.25075:00 
24, SAB. 25 


1 DB AG2 
14,062.50 
37, 500:.'00 
39;,/8435 75 
19, SZABO 
18, 750.100 
2ZDy 1 Ol 
46,875.00 
VZ8, 206. 2's 
19/3), 437.30 
705,468.75 
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WZ 


Omen alt 


DATE 


TREASURY 


INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY 
38476 T NOTE (95.27) 
08/15/00 02/15/04 
38477 T NOTE (95.18) 
08/15/00 02/15/04 
38708 T NOTE (99.11) 
02/16/01 02/15/04 
38718 T NOTES (99.26) 
02/23/00 7027/15/04 
38764 T NOTE (100.21) 
03/29/01 02/15/04 
38794 T NOTE (100.22) 
04/16/01 02/15/04 
38795 .T NOTE (100.22) 
04/16/01 02/15/04 
38796 T NOTE (100.22) 
04/16/01 02/15/04 
38797 T NOTE (100.22) 
04/16/01 02/15/04 
38799 T NOTE: (100.20) 
04/16/01 02/15/04 
38803 T NOTE (100.12) 
04/17/01 02/15/04 
38805 T NOTE (100.14) 
05/01/01 02/15/04 
38806 T NOTE (100.14) 
05/01/01 02/15/04 
38807 T NOTE (100.14) 
05/01/01 02/15/04 
37949 LT NOTE. (9:94.17) 
11/15/99 05/15/04 
38273 T NOTE: (99% 22) 
05/10/00 05/15/04 
38274 T NOTE (99.22) 
05/10/00 05/15/04 
S825; DENOTES 99 5223) 
05/10/00 05/15/04 
38276 T.NOTE (99.22) 
05/10/00 05/15/04 
38810 T NOTE (101.30) 
05/02/01 05/15/04 
SUBTOTAL (Investment Type) 
38714 FEDERAL NATL MTG 


02/22/01 06/19/01 


ASSN DISC N 


Ye 
DANIEL 
INVESTMENT INVENTORY WITH MARKET 


OLUSN Ti Y 


INVESTMENTS OUTSTANDING 
SORT 


MAJOR 

CUSIP BANK 
BROK 

9128275A6 ee, 
89 

9128275A6 dle) 
40 

9128275A6 19 
40 

9128275A6 19 
40 

9128275A6 19 
87 

9128275A6 19 
40 

9128275A6 19. 
45 

9128275A6 9 
87 

9128275A6 Lg 
89 

912827506 te, 
87 

9128275A6 IY) 
40 

9128275A6 19 
89 

9128275A6 19 
45 

9128275A6 i) 
40 

9I2Z8279E5 iro. 
45 

91 2Z8275F5 Lg 
45 

QU28275E5 19 
87 

9128275F5 19 
89 

QUZA82Z73SE9 ls) 
40 

9128275F5 aK) 
40 

NOTES 45.70% (M) 

313589HB2 IY) 
40 


OF 
DALY 


FUND CPN RATE 


SAFE 


100 
000 


KEY IS 


4 


AS 


YTM TR 


6.1845 
4.7500 
4.9941 
4.7500 
4.8236 
4.7500 
4.5147 
4.7500 
4.4868 
4.7500 
4.4868 
4.7500 
4.4838 
4.7500 
4.4868 
4.7500 
4.5222 
4.7500 
4.6109 
4.7500 
47,5758 
4.7500 
4.5848 
4.7500 
4.5818 
5.20100 
92,8824 
5.2500 
6.7885 
B..2900 
6. 7934 
5.2500 
6.7885 
5.2900 
6.7885 
5.2900 
4.5642 


Sno 9 


ne 


FRANCIS 
IS > 0 4p = 4 
VALUE 


OF 05/31/01 
CH 


PAR/ SHARES 
BOOK 
15,000,000.00 
14 3544218) ..0-5 
15,000,000.00 
1.47332 ,,031225 
30,000,000.00 
29,802, 3:13'. 96 
18,000,000.00 
77, 982,332.03 
10,000,000.00 
HOGA LT 62050 
10,000,000.00 
WOVE A D208 
10,000,000.00 
10,147,479.28 
10,000, 000.00 
074837, 260253 
10,000, 000.00 
10,147 7.479'.28 
10,000,000.00 
10), 138, 104... 2:8 
25,000,000.00 
25,289,947.34 
25,000, 000.00 
294, SOW SOU. 14 
25,000,000.00 
Zo soy, 494) a) 6 
25,000,000.00 
291, 3937490589 
20,000,000.00 
19, 50:6, 250 00 
10,000,000.00 
9,467,187.50 
10,000,000.00 
9,465, 625'. 00 
10,000,000.00 
97 4.677 1875.0 
20,000,000.00 
18, 9347375.,00 
50,000, 000.00 
5'0},,9'60), 987 150 
1380005000. 00 
U3SIZ2ZASACA Ta V3 


10,000,000.00 
9) SSB ho O00 


O 
4 8 7 


MARKET VALUE 
MARKET PRICE 
15,079,687. 50 
100.5312500000 
15,079, 687-150 
100.5312500000 
307. 03:97:3)/9m0,0 
100.5312500000 
18, 095;,625.00 
100.5312500000 
107, 056; 02970800 
100.5312500000 
1:0 70537 125.00 
100.5312500000 
10; O53 72025:..00 
100.5312500000 
10,0537. 125 ..00 
100.5312500000 
1:0, 053; 125%, 010 
100.5312500000 
10,,,053;,125..00 
100.5312500000 
204 13.2), 812.90 
100.5312500000 
297132, 812.50 
100.5312500000 
25, 1327 82:2. 90 
100.5312500000 
257 132,812.50 
100.5312500000 
20, 35.6, 250.00 
101.7812500000 
10,278, 125)..00 
101.7812500000 
OP LTS, 1.25;..00 
101.7812500000 
LO, 1787 125.00 
101.7812500000 
20,396; 250.00 
101.7812500000 
507-8907, 625.00 
101.7812500000 
1388484207.81 
100.6144330000 


977980; 250/100 
99.80250000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
208, 632.60 
SUNGARD 
208, 632.60 
SUNGARD 
417,265.19 
SUNGARD 
250,359.12 
SUNGARD 
139,088.40 
SUNGARD 
139,088.40 
SUNGARD 
139,088.40 
SUNGARD 
139,088.40 
SUNGARD 
139,088.40 
SUNGARD 
139,088.40 
SUNGARD 
347,720.99 
SUNGARD 
347,721.00 
SUNGARD 
347, 721.00 
SUNGARD 
347,721.00 
SUNGARD 
48,505.43 
SUNGARD 
24, 252872 
SUNGARD 
24,252.72 
SUNGARD 
24,252.72 
SUNGARD 
48,505.43 
SUNGARD 
121,263.59 
SUNGARD 


1316), 950,00 
SUNGARD 


06/04/01 


PAGE: 4 
Lis Loses 


UNREALIZED GAIN 
UNREALIZED LOSS 


747,656.25 
360,937.50 


132,287 250 


=9)7,3:1.5'..00 
=o; ,O201 a 00 
= 157, 6295400 
=16;,,406..2:5 
=1571620 010, 


=6,,290110:0 
42, 968.45 


21,484.37 
277, 343.075 
25) 3:90.62 
850,000.00 
TOI SH 0 
T1270 0000 
70), 939400 


421,875.00 


=O; S250 


18, 200,820.14 
= 4:97 890.00 


3) S05 00) 


" 
‘a 
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RPTMKT) 


MAJOR SORT KEY IS ICC# 
INVEST DESCRIPTION CUSLP BANK FUND CPN RATE PAR/ SHARES 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK 
38562 FEDERAL NATL MTG ASSN DISC N 313589HD8 19 9530' ‘6.2500 2:0:,,0:0'0:,,0:0'0'..0'0 
10/11/00 06/21/01 40 000 “6.5371 VO V2! The 
38691 FEDERAL NATL MTG ASSN DISC N 3:13:58 QHT3 a) 9530 4.9450 15,000,000.00 
02/05/01 07/05/01 40 000 5.0490 14,.690),.93;772-50 
38574 FEDERAL NATL MTG ASSN DISC N 313589MP5 19 100 6.1100 5,000,000.00 
10/18/00 10/05/01 40 000 6.4982 4,701,288.89 
38575 FEDERAL NATL MTG ASSN DISC N 313589MP5 19 100 6.1050 20,000,000.00 
10/18/00 10/05/01 40 000 6.4926 PONw8 0613333 
38685 FEDERAL NATL MTG ASSN DISC N 313589MP5 19 926 4.9700 2,500,000.00 
01/26/01 10/05/01 40 000 5.1491 2-413), 025.00 
38643 FEDERAL NATL MTG ASSN DISC N 313589NT6 ale) 930 5.7400 23,000,000.00 
12/14/00 11/02/01 j 40 000 6.0517 21,815,483 7-.22 
38781 FEDERAL NATL MTG ASSN DISC N 313589NT6 19 9904 4.1800 15,000,000.00 
04/09/01 11/02/01 40 000 4.2829 1.44,63:9'7479:..00 
38669 FEDERAL NATL MTG ASSN DISC N 313589PHO i) 902 4.9200 A 775,000.00 
01/08/01 11/16/01 40 0007 ‘S..1394 A. 5717 3:9 4.00 
38633 FEDERAL NATL MTG ASSN DISC N 313589PX5 eS 9530 _ 5.77200 25,000,000.00 
2/1/00: 1°73 07 01 45 000 6.0609 237, 0938: 7883239 
38670 FEDERAL NATL MTG ASSN DISC N 313589PX5 19 907 4.9000 8,000,000.00 
01/08/01 11/30/01 40 000) 5.2275 TCA 57 O22 22 
38671 FEDERAL NATL MTG ASSN DISC N 31358 9PX5 19 917 4:-9:0'00 7,000,000.00 
01/08/01:+121/30/01 40 0100) 5:3. 1275 6,689,394.44 
38690 FEDERAL NATL MTG ASSN DISC N 313589RB1 189 924 4.9100 15,000,000.00 
01/26/01 12/28/01 40 000 5.1458 Ler, 3:1.27 6010.00 
38719 FEDERAL NATL MTG ASSN DISC N 313589RB1 19 100 4.6000 25,000,000.00 
02/27/01 12/28/01 40 000 4.7859 24,028,888.89 
38787 FNMA DISCOUNT NOTES 313589SV6 dks) 876 4.1300 6,000,000.00 
04/09/01 02/08/02 40 000 4.2797 57 $90,058.33 
38729 FEDERAL NATL MTG ASSN DISC N 313589TK9 19 Oils 46.52.00 2,000,000.00 
03/09/01 02/22/02 40 000 4.7278 92, ale al 
38730 FEDERAL NATL MTG ASSN DISC N 31358 9TKS 19 907 4.5200 2,000,000.00 
03/09/01 02/22/02 40 000 4.7278 De, Oa 2 alleles la: 
38731 FEDERAL NATL MTG ASSN DISC N 313589TK9 1k9 904 4.5200 2,000,000.00 
03/08 0L (02/22/02 40 000 4.7278 Talk 2e, sl alee 
38732 FEDERAL NATL MTG ASSN DISC N 31358 9T:169 19 903 4.5200 2,000,000.00 
03/09/01 02/22/02 40 OOO: 45. 72518 Ae ue 2, slab SE: 
38733 FEDERAL NATL MTG ASSN DISC N 31358 9TK9 189 Bis 1452100 1,000,000.00 
03/09/02 2027/22/02 40 000 4.7278 956;.055)..5:6 
SUBTOTAL (Investment Type) 41 FNMA DISCOUNT NO 6.82% (M) DeSsOy eZalktOie 2S, 1000010 
5p ACG? 20M, 26a5; 115.93 
38741 FEDL FARM CRED BK CONS DISC 313313G6V4 aR) 100° 4.7300 20,000,000.00 
03/15/01 06/13/01 40 000 4.7866 MOF S6S7.5.00k.00 
38768 FEDL FARM CRED BK CONS DISC SSS Sela al KS, 100 4.6400 14,000,000.00 
03/29/01 06/22/01 40 000 4.6914 IS), IAN TOs 22 


DANIEL 
INVESTMENT 


©. FE 
DALY 


SAN 
4 


FRANCIS 
= etd: = hod 


INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 05/31/01 





O 
et a 


MARKET VALUE 
MARKET PRICE 








195 OSG le i 
997. 180555599 5.6 
14,944,041.67 
99.62694444444 
4°, 933; 35000 
98.67700000000 
19135, 40.0' 00 
98.67700000000 
2,466, 925.00 
98.67700000000 
22,6297 073 89 
98:.387277 171778 
14, 1587-0 9687 
98 38727777778 
A, 69:07 99083 
98.24066666667 
24,524 p TINTS 
98: 0:99 11 Ie bls Al 
1,841; 928.89 
9809 9551: teat eA! 
6,866, 937.78 
98:40 99a PIs a 
14,671,000.00 
97.80666666667 
24,451,666.67 
97.80666666667 
5,842,080.00 
97.36800000000 
1: 7-9:4:4.,43'5%.5'6 
R22 TTA AAAS. 
1 944),43151.9'6 
QT 22 eS 
1 944, 435:256 
OF e220 IAAT TS 
7 Daas, AZ SF-o16 
OTe 2 AS 
QHi2F 2A AES 

OT 22NAT TTT TB 
207,049,086.31 
98.46586000000 


19,974,000.00 
99.87000000000 
sls Pre ols ira mo) 00) 0) 
99.77250000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
* 809,027.78 

SUNGARD 
239,008.33 
SUNGARD 
191,786.11 
SUNGARD 
766,516.67 
SUNGARD 
43,487.50 
SUNGARD 
619,760.56 
SUNGARD 
92,308.33 
SUNGARD 
93,972.00 
SUNGARD 
683,222.22 
SUNGARD 
156,800.00 
SUNGARD 
137,200.00 
SUNGARD 
257,775.00 
SUNGARD 
300,277.78 
SUNGARD 
36,481.67 
SUNGARD 
21,093.33 
SUNGARD 
21,093.33 
SUNGARD 
21,093.33 
SUNGARD 
21,093.33 
SUNGARD 
10,546.67 
SUNGARD 


06/04/01 


PAGE: 5 
LA yO 709 


UNREALIZED GAIN 
UNREALIZED LOSS 


— 25,555.55 
14,095.84 
40,775.00 

162,750.00 
10;41:2%.50 
1937826. U1 
26, 308.34 
25), 625,183 
LAT, AZZ 523 
46,106.67 
40,343.34 
100,625.00 
122,500.00 
1594.0) 010 
ADI ao) al 2 
iby Zak 
Dee 2S elyelie 


east Ab 


57 OLS 





204, 966.67 
SUNGARD 
115,484.45 
SUNGARD 


7 Doss} 


6, 043-33 
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(RPTMKT ) 
INVEST DESCRIPTION 

NUMBER PURCHASE MATURITY 

A 38765 FEDL FARM CRED BK CONS 
03/29/01 11/02/01 

A 38688 FEDL FARM CRED BK CONS 
01/26/01 01/24/02 

SUBTOTAL (Investment Type) 42 

A 38626 FEDL HOME LOAN BK CONS 
12/04/00 06/01/01 

A 38634 FEDL HOME LOAN BK CONS 
P2/11/00) 06/01/01 

A 38783 FEDL HOME LOAN BK CONS 
04/09/01 06/06/01 

A 38769 FEDL HOME LOAN, BK CONS 
03/29/01 06/20/01 

A 38576 FEDL HOME LOAN BK CONS 
10/18/00 06/27/01 

A 38668 FEDL HOME LOAN BK CONS 
01/08/01 07/06/01 

A 38676 FEDL HOME LOAN BK CONS 
O1L/ET/O1 207/101 

A 38689 FEDL HOME LOAN BK CONS 
01/26/01 07/18/01 

A 38686 FEDL HOME LOAN BK CONS 
01/26/01 07/20/01 

A 38699 FEDL HOME LOAN BK CONS 
02/07/01 08/08/01 

A 38705 FEDL HOME LOAN BK CONS 
02/14/01 08/08/01 

A 38739 FEDL HOME LOAN BK CONS 
03/09/01 08/30/01 

A 38766 FEDL HOME LOAN BK CONS 
03/29/01 09/26/01 

A 38784 FEDL HOME LOAN BK CONS 
04/09/01 09/26/01 

A 38636 FEDL HOME LOAN BK CONS 
12/12/00 09/28/01 

SUBTOTAL (Investment Type) 43 





A 38772 FEDL HOME LN MTG CORP DISC 


04/04/01 07/05/01 


Re 38777 EEDL HOME LN MiG ‘CORE DIS€ 


04/04/01 07/05/01 
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INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 05/31/01 
MAJOR SORT KEY IS ICC# 


Cri i CO UN =D Y 
MR D-ALN. for GL 

CUSIP BANK 

DATE BROK 

DISC 313313NT1 19 

40 

DISC 313313SE9 Ag 

40 

FARM CREDIT DISC 1.44% 

DISC 313385GH3 19 

40 

DISC 313385GH3 19 

89 

DISC 313385GNO0 19 

40 

DISC 313385HC3 19 

40 

DISC 313385HK5 19 

40 

DISC 313 385HU3 19 

40 

DIESE 313385HZ2 19 

40 

DESC 3133853G2 cles) 

40 

DISC 313385336 19 

40 

DISC 313385KD7 a9 

40 

DLSe 313385KD7 19 

40 

DISC 313385LBO 19 

40 

DISC 313385ME3 ik) 

40 

DISC 313385ME3 19 

40 

DISC 313385MG8 19 

40 

FEDERAL HOME LOA 8.53% 


SWS 3) SiH 139 
40 
SHS) SS TASEEAL IY) 
40 


FUND 
SAFE 


CPN RATE 
LM ER 


6.1500 
6.3440 
6.0300 
6.2089 
4.5500 
4.5836 
4.6600 
4.7106 
6.2000 
6.4813 
5.1000 
De 2324 
5.1700 
5. 3033 
5.1200 
9.2492 
Sy. L200 
5.2507) 
4.9250 
5.0508 
4.9500 
5.20720 
4.6500 
4.7569 
4.4400 
4.5414 
4.2000 
4.2850 
5.8200 
6.1063 
By 2949 
5.4078 


4.5700 
4.6240 
4.5700 
4.6240 


PAR/ SHARES 
BOOK 
5,000,000. 00 
4,866, 172.22 
5,000,000.00 
4,753,966. 67 
44,000,000.00 
43), 230; 202... Ua 


1£5;,,000, 010.0700 
14,541, 312.50 
30,000,000.00 
29, M395 100.00 
5,000,000.00 
4,963,.347.22 
iL, 500,000.00 
17483,,884.. Ty 
9,000,000.00 
8,609, 400.00 
45,000,000.00 
43,858 ,87:5...00 
15,000,000.00 
14,.623,,020.83 
11,000,000.00 
LO} 1297, 350% 1 
8,000,000.00 
7,800, 888.89 
50,000,000.00 
418, 199, 0691.45 
25,000,000.00 
24, 398) 438i < SO 
4,000,000.00 
37, 90; F00'.00 
5: 00:0, 000.00 
4,888, 383.33 
12,000, 000.00 
11.7762, 0.00.00 
25,000,000.00 
23/827, 91:6.6;/ 
260,500,000.00 
293,28 68.6. 611 


O 
448 7 


MARKET VALUE 
MARKET PRICE 


A O1 97 OU Ge 
98..39583333333 
4,876, 892.67 
97453783333333 


43; 738,833). 34 
99.40643900000 


15,000,000.00 
100.0000000000 
30,000, 000.00 
100.0000000000 

4,997,277.78 
99.94555555556 

1,496, 896.67 
99279311 121110 

8,974,520.00 
99.71688888889 
44,828,500.00 
99. 61888888889 
14,934, 666.67 
99.56444444444 
10, 943,704.44 
99.48822222222 

7,957,315.56 
99.46644444444 
49,636, 388.89 
9927277777778 
24,818,194.44 
69, 2727777 0178 

3,961, 900.00 
99.04750000000 

4,938,087.50 
98.76175000000 
Is 651440000 
98.76175000000 
24,685,145.83 
98.74058333333 


259710247, 010k. 18 
99.43340000000 





21,500,000.00 
21,248, 903.89 
5,000,000.00 
NA IAM OOS) San) 


21,420, 402..22 
VAD NIT 1 

4,981,488.89 
MISE I es 


RUN: 


06/04/01 


PAGE: 6 
LET LO s09 


CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 


39728:8..89 
SUNGARD 
85,400.00 
SUNGARD 


458, 687.50 
SUNGARD 
864, 300.00 
SUNGARD 
33,493.06 
SUNGARD 
12,426.66 
SUNGARD 
350,300.00 
SUNGARD 
918,000.00 
SUNGARD 
290,812.50 
SUNGARD 
197,120: 00 
SUNGARD 
143,360.00 
SUNGARD 
779,791.66 
SUNGARD 
367,812.50 
SUNGARD 
43,400.00 
SUNGARD 
39,466.67 
SUNGARD 
74,200.00 
SUNGARD 
691,125.00 
SUNGARD 


NSS 2ZOI Me 
SUNGARD 
SHO), SHES) 5 eS) 
SUNGARD 


UNREALIZED LOSS 


14,330 56 


37,929:. 00 


0.00 
437.50 
585.°8:4 

14,820.00 
91, 625:.5.00 
20 83504 
I] 723355338 
13,066.67 
LOL, S278 
51,944.44 
8,400.00 
LO/P237.50 
15, 210500 


166,104.16 


137, LOB ew 


3,069.44 
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INVESTMENT INVENTORY WITH MARKET VALUE PAGE: 4 
(RPTMKT ) RUN: 06/04/01 11:10:09 
INVESTMENTS OUTSTANDING AS OF 05/31/01 
MAJOR SORT KEY IS ICC# 
INVEST DESCRIPTION CUSTE BANK FUND CPN RATE PAR/SHARES MARKET VALUE CURR ACCR INT UNREALIZED GAIN 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE PRICE SOURCE UNREALIZED LOSS 
38744 FEDL HOME LN MTG CORP DISC N 313397J5M4 19 100 4.5000 50,000,000.00 49,716, 888.89 437,500.00 41,888.89 
03/23/01 07/23/01 40 000 4.5697 49,237,500.00 99.43377777778 SUNGARD 
38740 FEDL HOME LN MTG CORP DISC N 313397LRO 19 859 4.6100 24,000,000.00 237735; 840..00 242 /I8R383 55,466.67 
03/14/01 09/13/01 40 000 4.7206 237437, 580.00 985.89933333333 SUNGARD 
38706 FEDL HOME LN MTG CORP DISC N 31339722 19 9530 4.8800 25,000,000.00 24, 103), 666.367 362, 642 514 835 222623 
02/14/01, 09/21/01 40 000 5.0293 24,257,833.33 98.81466666667 SUNGARD 
38715 FEDL HOME LN MTG CORP DISC N 313397122 19 9530 4.8200 20,000,000.00 19537627933.33 262,422.22 62,844.44 
02/23 7,01 “09/21 011 40 000 4.9594 19,437,666.67 98.81466666667 SUNGARD 
38721 FEDL HOME LN MTG CORP DISC N 31339722 19 100 4.7000 50,000,000.00 49), A007, 333:433 6137 6dee io! 138,444.44 
02/2770. 09/21/01 40 000 4.8299 48,655,277.78 98.81466666667 SUNGARD 
38722 FEDL HOME LN MTG CORP DISC N 313397L2Z2 19 9530 4.6900 15,000,000.00 14,822,200.00 183,691.67 41,066.66 
O29:27-/ 0109/21/01 40 OOO, 4.8193 14,597,441.67 98.81466666667 "SUNGARD 
38738 FEDL HOME LN MTG CORP DISC N 313397 LA2 19 900 4.6200 9,000,000.00 878937320 :./00 97,020.00 22,680.00 
03/09/01 09/21/01 40 000 4.7392 8,773,620.00 98.81466666667 SUNGARD 
38727 FEDL HOME LN MTG CORP DISC N 313397MC2 19 931 4.6300 10,000,000.00 9,878,291. 67 LIS ply 18 26,194.45 
03/05/01 09/24/01 40 000 4.7542 9,738,919.44 98.78291666667 SUNGARD 
38742 FEDL HOME LN MTG CORP DISC N 313397MG3 Ik 100 4.5400 25,000,000.00 24,685, 145.83 245,916.67 60,326.38 
03/15/01 09/728)/01 40 000 -4.6557 24,378,902.78 98.74058333333 SUNGARD 
38785 FEDL HOME LN MTG CORP DISC N 313397MP3 19 9903 4.1900 20,000,000.00 19, 736,100.00 123) A BiHi22 2 29,400.00 
04/09/01 10/05/01 40 000 4.2792 19,583,327.78 98.68050000000 SUNGARD 
38716 FEDL HOME LN MTG CORP DISC N 313397PL9 19 929 4.7700 5,000,000.00 4,910,700.00 64,925.00 23, 987550 
02:/23/0l-: 11/19/01 40 000 4.9463 4,821,787.50 98.21400000000 SUNGARD 
38723 FEDL HOME LN MTG CORP DISC N 313397RB9 19 100 4.5900 25,000,000.00 24, 453,725.00 2:99. 162'5...010 1A 21, SOOO 
02/27/08 12/28/01 40 000 4.7751 24,031,000.00 97.81250000000 SUNGARD 
38664 FEDL HOME LN MTG CORP DISC N 313397RH6 19 902 4.8500 4,000,000.00 3, 910,000.00 77,600.00 26,400.00 
01/08/01 01/03/02 40 000 5.0972 3,806,000.00 97.75000000000 SUNGARD 
38687 FEDL HOME LN MTG CORP DISC N 313397RH6 19 9530 4.9000 10,000,000.00 9; 775,000.00 171,500.00 69,000.00 
01/26/01 01/03/02 40 000 5.2392 9,534,500.00 97.75000000000 SUNGARD 
38717 FEDL HOME LN MTG CORP DISC N 313397SM4 19 928 4.7200 5,000,000.00 47 B12, SUG. 6a 64,244.44 32) Bik2u23 
02723)/0R, O1b/ 34/702 40 000 4.9416 APTS 800.00 ~ 97545833333 388 SUNGARD 
38726 FEDL HOME LN MTG CORP DISC N 313397TR2 Lg 877 4.5300 10,000,000.00 9° -10.9;,37 5.00 114, 50833 51,641.67 
03/02/02 02/28/02 40 000 4.7468 9,543,225.00 97.09375000000 SUNGARD 
38734 FEDL HOME LN MTG CORP DISC N 313397TR2 19 923, 4. 53.0.0 7,000,000.00 6, 796, 562. 50 13, 826.67 35,620.28 
03/09/01 02/28/02 40 000 4.7315 6,687,115.55 97.09375000000 SUNGARD 
38735 FEDL HOME LN MTG CORP DISC N 313397TR2 19 927 ~4: 5300 8,000,000.00 2, £67, 500:..00 84,373.34 40,708.89 
03:/09/0% 02/28/02 40 @00 4.7315 7,642,417.77 97.09375000000 SUNGARD 
38736 FEDL HOME LN MTG CORP DISC N SRB SSYTR2 19 906 4.5300 8,000,000.00 d, V6, 500. 00 84,373.34 40,708.89 
03:/09/ 0% -02/28/02 40 000) 47305 7, 642,427.97 97°209375000000 SUNGARD 
38737 FEDL HOME LN MTG CORP DISC N 831.8397 TR2 19 908 4.5300 3,000,000.00 2,92-812 350 31,639.99 5), 265... 82 
03/09/01 02/28/02 40 OOO 4. 730'S 2,865,906.69 97.09375000000 SUNGARD 
38767 FEDL HOME LN MTG CORP DISC N 313397TR2 IRS) 100 4.3100 2,000,000.00 1 9446-875 500 15,324.44 7,003.89 
037/29 / 0d 0272:8;/02 40 000 4.4906 i, Gi:S, S466 9709375000000 SUNGARD 
38758 FEDL HOME LN MTG CORP DISC N 313397UG4 19 F622. 4.2200 13,000,000.00 12,599), 812.50 LOO) SoG xiGi = 35, 168.61 
03/27/01 03/15/02 40 000 4.4022 12,462,067.22 96590625000000 SUNGARD 
38786 FEDL HOME LN MTG CORP DISC N 313397UG4 WY) 920 4.0500 2,000,000.00 1/988; 12'5)010 1, 925,010 2,700.00 
04/09/01 03/15/02 40 OOO 452ini 1,923,500.00 96.90625000000 SUNGARD 
SUBTOTAL (Investment Type) 44 EMC DISCOUNT NOT 12.21% (M) ASSL Shey, SOO) | OOO) KO) SEAL | Oy, SLES) (ONO) 4,07 la oma 94 aPC ep PS DS) 
4129 3\) sibs, O48y 8Gs 07, 
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INVENTORY WITH MARKET VALUE 


°"S OUTSTANDING AS OF 05/31/01 
MAJOR SORT KEY IS ICC# 





INVEST DESCRIPTION CUSIP BANK 
NUMBER PURCHASE MATURITY DATE BROK 
38746 COMMERCIAL PAPER DISC 9497F0T44 19 
03/23/01 06/04/01 41 

38747 COMMERCIAL PAPER DISC 9497F0T44 19 
03/23/01 06/04/01 Al 

38748 WELLS FARGO C/P 9497FOTK8 19 
03/23/01 06/19/01 Al 

38749 WELLS FARGO C/P 9497F0TR3 19 
03/23/01 06/25/01 4l 

38750 WELLS FARGO C/P 9497F0OTR3 19 
03/23/01 06/25/01 4l 

38788 BK AMER C/P 0660POUA9 19 
04/10/01 07/10/01 40 

38790. BK AMER C/P O660POVEO 19 
04/11/01 08/14/01 40 
SUBTOTAL (Investment Type) 81 COMMERCIAL PAPER 5.54% 
38629 BK AMER C.D. 06050EVH5 19 
12/06/00 06/15/01 40 

38645 BK AMER C.D. 06050EVK8 13 
12/14/00 06/15/01 40 

38724 BK AMER C.D. O6050EWV3 19 
03/02/01 07/03/01 40 

38725 BK AMER C.D. 06050EWV3 19 
03/02/01 07/03/01 40 

38603 BK AMER C.D. 06050EVAO0 19 
11/20/00 07/18/01 40 

38604 BK AMER C.D. 06050EVAO 19 
11/20/00 07/18/01 40 

38605 BK AMER C.D. 06050EVAO 19 
11/20/00 07/18/01 40 

38606 BK AMER C.D. 06050EVAO0 19 
11/20/00 07/18/01 40 

38607 BK AMER C.D. 06050EVAO 19 
11/20/00 07/18/01 40 
38608 BK AMER C.D. 06050EVAO 19 
11/20/00 07/18/01 40 

38609 BK AMER C.D. 06050EVAO 19 
11/20/00 07/18/01 40 

38610 BK AMER C.D. 06050EVAO 19 
11/20/00 07/18/01 40 

38818 BK AMER C.D. 06050EXX8 19 
05/08/01 07/31/01 40 

38819 BK AMER C.D. 06050EXX8 19 
05/08/01 07/31/01 40 


FUND CPN RATE 


SAFE 


YTM TR 


4.9919 
4.5900 
4.6421 
4.5900 
4.6457 
4.5900 
4.6457 


4.5554 


6.4100 
6.4100 
6.3200 
6.3200 
4.9200 
4.9200 
4.9200 
4.9200 
6.5700 
6.57/00 
6.5700 
6.5700 
6.5700 
6.5700 
6.5700 
Gi..97 00 
6.5700 
6.5700 
6.5700 


6.5700- 


6.5700 
6.5700 
6.5700 
6.5700 
4.0200 
4.0200 
4.0200 
4.0200 


PAR/ SHARES 
BOOK 


9, 600,000.00 
9), 51.0) ,0:0.0:..00 
4,400,000.00 
A 3.9974 5 oA 
30,000,000.00 
29, 663,400.00 
15,000,000.00 
14) 718:20),225) 500 
10,000,000.00 
9,838.0, 150::0.0 
50,000,000.00 
49,422, 402.78 
50,000,000.00 
'49,220,486.11 
169,000,000. 00 
166,876 ,07.5...00 


45,000,000.00 
45,000, 000.00 
25, 000,,,000:..00 
25,000,000.00 
9,600,000.00 
9, 600,000.00 
19; 4010; 10.0:0/.010 
15,400,000.00 
40,000.00 
40,000.00 
93,000.00 
93,000.00 
175,000.00 
175,000.00 
3,000,000.00 
3,000,000.00 
2,000,000.00 
2,000,000.00 
1,000,000.00 
1,000,000.00 
4,000,000.00 
4,000,000.00 
31,692,000.00 
31,692,000.00 
2,500,000.00 
2,500,000.00 
47,500,000.00 
47,500,000.00 


O 


4 48 7 


MARKET VALUE 
MARKET PRICE 


9), 9:9 6;'8:2.4.. 00 
99.96691666667 

4,398,544 233 
99.96691666667 
297, 9410),450... 010 
99.80150000000 
14,960, 300.00 
99;..13533333'333 

GPITS GOS S33 
99%. 73533333383 
49 (134,998 5313 
99.56991666667 
49,602, 250:.:00 
99.20450000000 
168 AZ5G71819\ 299 
99.56027200000 


45 50:4 3i) 963! 96 
100.0976976873 
297,023), 563)..99 
100.0942559772 
95608, 1: 85'28/0 
100.0852687656 
1D) eS less. 89 
100.0852687656 
AO; US 2: 3:2 
100.3307980868 
9377 307264 

100.. 3307980868 
175,97 8%, 90 
100.3307980868 
3700/9), 9235.94 
100.3307980868 
247, 0016, 615:- 916 
100.3307980868 
1 003),3 077/298 
100.3307980868 
AOmsa 23) 292 
100.3307980868 
31 796718 si oS. 
100.3307980868 
27, S00, ASH oe 
100.0175009850 
AT DUR) Slaw, 
100.0175009850 


a — 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


86,301.37 
SUNGARD 
38,920.85 
SUNGARD 
267,750.00 
SUNGARD 
133,875.00 
SUNGARD 
89,250.00 
SUNGARD 
330,055.55 
SUNGARD 
318,041.67 
SUNGARD 


1,418, 212.50 
SUNGARD 
Fad, 72022 
SUNGARD 
119,392.00 
SUNGARD 
191,524.67 
SUNGARD 
1,408.90 
SUNGARD 
3,275.69 
SUNGARD 
6,163.94 
SUNGARD 
105, 667.50 
SUNGARD 
70,445.00 
SUNGARD 
35, 222.50 
SUNGARD 
140,890.00 
SUNGARD 

i, lle, orale aa 
SUNGARD 
6,700.00 
SUNGARD 
127,300.00 
SUNGARD 


06/04/01 





PAGE: 8 
Lash O7::09 


UNREALIZED GAIN 
UNREALIZED LOSS 


2M Ze Sil 
9,300.00 
6,200.00 
4,133... 33 
32,500.00 


C37 U22.22 


43,963.96 
237, DOS~.99 
8,185.80 
13, siks89 
1322 
307.64 
578.90 
9,923.94 
Ea SHS) 
3, 307.98 
dsr 2 ils S)2 
104, 8316.53 
437.52 


5 S27 








ig° ae 960°82- 
2 =. gon" fo 





setinaren: er 











ae ent 


etoite ws 








SPRSOEAKE 


~ 

Nal 
4 
1 9 





nea’ 











- Seon ates 





id 

| 

im 
a 
a- 











pee nia 





= BENE = = a i] a : a 


@ -#e057 2a © a 






= 
é 











J 2 r -—— > 
oi P| ai 5 ‘ = a 
F F eee a : 6 se h ; 
un = F c 2 es e é ~ > 
= = ot, 
- ‘ = » - 
- EB > - = i _ a! 
js ; ag rie c - tat x ~ 
eq na == ei- ¥ = | ry 
i by ° ai, ae ae 2 eS 
: : Lah wae es pi a : = s 
7 is ee 
sail j ; 4 j 
» a "eR 
an A 
4 = = i 
: = 

















Clty /) © 10 UNE TT SY OF SAN FRANCISCO 
MR DANIEL DALY 45 = 5) 5 4 = 24 14: Bi] 
INVESTMENT INVENTORY WITH MARKET VALUE 
(RPTMKT ) 
INVESTMENTS OUTSTANDING AS OF 05/31/01 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
A 38661 BK AMER C.D. O6050EVU6 igs) 1 5.8800 9 195i 00:07. 00 9 ,.8:4.7 976.84 
01/03/01 09/11/01 40 000 5.8800 9195500000  100:.540855908'9 
A 38662 BK AMER C.D. O6050EVU6 19 100 5.8800 20, 205,000.00 20,314, 279.. 914 
01/03/01 09/11/01 40 000 5.8800 20,205,000.00 100.5408559089 
A 38808 BK AMER C.D. O6050EXP5 19 100 4.2500 50,000,000.00 50,125, 484.18 
05/01/01 02/12/02 40 000 4.2500 50/000; 000. 00° 100. 2509683653 
A 38809 BK AMER C.D. O06050EXQO3 19 100 4.2500 50,000,000.00 5Ov0 OF, DOO 2 ou 
05/01/01 02/26/02 40 000 4.2500 50, 000,000.00) 1002950191318 
AR. 38812 BK ‘AMER. C.D. O6050EXU4 19 100 4.2000 50,000,000.00 50, 0:83; 853.86 
05/04/01 03/12/02 40 000 4.2000 50,000,000.00 100.1677077201 
A 38814 BK AMER C.D. O6050EXV2 19 100 4.1000 50,000,000.00 50,053,912. 58 
05/07/01 05/01/02 40 000 4.1000 50,000,000.00 100.1078251651 
A 38820 BK AMER C.D. O6050EYA7 19 100 4.0800 44,000,000.00 44,040,496. 31 
05/09/01 05/06/02 40 000 4.0800 44,000,000.00 100.0920370640 
A 38813 BK AMER C.D. O6050EXT7 9 100%. 4.2700 50,000,000.00 S0y,131.,,58'9)..8'5 
05/04/01 05/07 702 40 000 4.2700 50),,0.0:07,000;..00) * 100.2634 797033 
A 38815 BK AMER C.D. 06050EXWO 1g 100 4.1000 50,000,000.00 497, 94, 234.569 
05/07/01 05/29/02 40 000 4.1000 50,000,000.00 99.88246937839 
SUBTOTAL (Investment Type) 91 NEGOTIABLE C.D." 18.49% (M) 4.7430 .-561,000;,,000-00: 561,872, 918.64 
4.7430 561,000,000.00 100.1556000000 
A 38833 PUBLIC TIME (COLL) 19 858; 3.39100 1,000,000.00 97:6, 638.33 
OS/-25/ 01 017/701, /02 4] OOOr: 37.3900 1, 0007,000.002<. 97-26638:3333333 
SUBTOTAL (Investment Type) 1010 PUBLIC TIME DE . 03% (M) 3: 39100 1,000,000.00 VT, 63'8:. 33 
37.3900 1,000,000.00 97.66383300000 
GRAND TOTAL 4.9796 3040280000. 00 3038074467.20 
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06/04/01 
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CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 


' 238,377.65 
SUNGARD 
491,722.35 
SUNGARD 
182,986.11 
SUNGARD 
182,986.11 
SUNGARD 
163, 333.33 
SUNGARD 
P42 361.11 
SUNGARD 
114, 693.33 
SUNGARD 
166,055.56 
SUNGARD 
842,361.11 
SUNGARD 


659.17 
SUNGARD 


UNREALIZED LOSS 


52,976.84 
109,279.94 
W225), 4845 8 

SNP sovoie) oy 

83)7/8'53-<./8:6 

531,912,908 

40,496.31 


IST OS OReS 


=9:8 7, MOO 6. Sil: 


931, 6837.95 
=00),7 65). 1! 


.00 


227, ASS el HO US, 
=D Oi OF. 98 
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SIRPT) 


INVS 


A 
A 
A 





NO. 


DESCRIPTION 





38707 
38709 
38710 


SUBTOTAL 


DEPP PPP YP PP PrP Pr EPP rrr rrrrprrrrrrrrrrrrrprrpr 


38638 
30192 
B5213 
35214 
35215 
35254 
37786 
37787 
37788 
Sid one) 
37790 
Saag 
SMA 92 
3771/93, 
37794 
39795 
38615 
38646 
38656 
38658 
38627 
37994 
379.95 
35462 
39021 
35523 
35524 
85926 
395527 
35928 
38096 
38097 
38098 
38099 
38100 
38101 
35724 
38374 
38375 
38376 


UNITED 
UNITED 
UNITED 


(Investment Type) 


NOTE 
NOTE 
NOTE 
NOTE 
NOTE 





PHAA AHAB AANA AAA AA AAAS 


UNITED 
T NOTE 
T NOTE 
T NOTE 
T NOTE 
NOTE 

NOTE 
NOTE 
T NOTE 
tT NOTE 
T NOTE 
T NOTE 
T NOTE 
T NOTE 
T NOTE 
T NOTE 
T NOTE 
T NOTE 
T NOTE 
T NOTE 





toe ee |r 





STATES TREAS BILL 
STATES TREAS BILL 
STATES TREAS BIL 


(CQ9K 2 2) 
(97.8) 
(98.27) 
(98527) 
(98.27) 
(Sites dal) 
(99). 2:6) 
(99.310) 
(99.235) 
(99.21) 
(9:9'..3:0) 
(995-24) 
(99530) 
oe. 21) 
(9971) 
(99°30) 
Oe 14) 
(99.21) 
(9:9:..2:6) 
(99:52'8)) 
STATES TREAS NTS 
(99). 723) 

(99°, 23)) 


(98210) 
(99;2u 3) 
(99:42 5) 
(99526) 
(99.16) 
(996) 
(99°18) 
(919. 25)) 
(99225)) 
(99% 18) 
(99.295) 
(9:9 al 85) 
(996) 
(99°16) 
(9I9F AiG) 
(99 -21NG}) 


11 TREASURY BILLS 





RUN: 


PAR VALUE 
SHARES 
20,000,000.00 
4,000,000.00 
14,000,000.00 





GCE fT Ye, GO UINe LT & OF SAN FORA NC. Ls: -6.0 

MR. DANTIEL DALY 4 1°93 = 5.59 4 — 4 4.8 7 

INVESTMENT INVENTORY 

INVESTMENTS OUTSTANDING AS OF 5/31/01 

MAJOR SORT KEY IS ICC# 

FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK 
CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE 
912795608 9530) 08/16/01 02/15/01 000° 4.825 4.946 977.561 
912795608 9906 08/16/01 02/21/01 O00 4.740 4.852 97.683 
912795HM6 928 11729701 02/21/01 ‘0009 4.555 4.723 96.445 
1.23%(C) ATA ABSA VO iG2 
912827 5L2 931 07731701 12/14/00. 000° 5.500 6.000 99.2688 
912827B92 100 08/15/01 08/15/96 000 7.875 8.565 97.241 
912827239 100 08/31/01 09/03/96 000 6.500 6.780 -98.828 
912827239 100 08/31/01 09/03/96 000 6.500 6.780 98.828 
912827239 100 08/31/01 09/03/96 000 6.500 6.780 98.828 
912827239 100: 08/31/01 09703796 000 6.500 7.452 97.304 
91282 75P3 100 08/31/01 O8731/99.. 000 S.500 52613 99:.73:9 
9128275P3 100 “08/30 701, 08/731799 2000" 5.500 “S3550' 99.907 
9128275P3 100.087 34/01 08731/99- 000 5.500 5.647 99. 727 
912827523 100 08/31/01 08/31/99 000 5.500 5.688 99.648 
9128275P3 100 08/31/01 08731799 G00 5.500 5.545" 99.96 
QI ZB 27523 100 08/31/01 08/31/99 000 5.500 5.688 99.648 
9128275P3 LOO (08731/01 08/31799 -000 5.500 5.545 “99. 94:6 
9128275P3 100 08/31/01 08/31/99 000 5.500 5.688 99.648 
91 28275P3 100 08/31/01 08731/99 ©00 5.500 S.688 99.648 
9128275P3 9530: 08731701 08/31/99 O00 5.500 5.545 99.976 
9128275P3 100 08/31/01 11/27/00 000 5.500 6.290 99.414 
91 28275P3 931 087/31,/02 22/14700 000. 5.500 6.022 ~99).633 
9128275P3 LOO 08/31702 12721/00° O00 5.500 5.796 99.793 
9128275P3 100 08/31/01 12/28/00, 000 5,500 5.715 ~99.852 
9128275R9 100 10/31/04 12/01/00 000 5.875 6.091 99.805 
91 28272E5 LOO: 1/3070. LUVA30/99" OOO 5.875. 6.03% 997741 
912827265 100 22/30 701 21/30799 O00, (5.875 63 08d 9:95 7a 
9128272E1 100 12732/00 12/31/96 O00" 6.125 “6286 ~995 7/66 
9128272G6 101731702 02:/34/97 000 (6.250 “62654 98:23:07 
9128272G6 1 01731702 01731797 000 6.250 6.409 994328 
912827266 100° 01/81/02 01732797 000) “6.250 6.305 99.767 
912827266 LOO 01/31/02 01/39/97 ‘OOO 6.250 6.372 99/484 
912827266 100. 01/31/02 01/31/97 G00 6.250 6.361 992.531 
9128272G6 100: 01/31702-01/731/797 000 6.250 ‘6.370 =99.,492 
9128275X6 1 O1/31/02 01731700; O00, 6.375 6.616 99.555 
9128275X6 100 01/81/02, 01/31700 000 6.375 6.506 99.758 
9128275X6 HOO! 01/7 82702 01731700 -'000 6.375- ‘6.506 99.758 
9128275X6 100 01731702 01731700 000 6.375 6.612 99.563 
9128275X6 100. O17 317/ 02-017 81/00.~ 000 6.375 62502 © 9927/66 
9128275X6 WOO OL/ 31702: 0/31/00" “000, 6a375." 76.6152 = 29955638 
912827250 104730702) 04730797. “O00 “6ne25) 6.753 9974.66 
9128272Y7 100 06/30/02 06/30/00 000 6.250 6.525 99.492 
9128272Y7 E00) (06/30/02. 06/30/7000 000 65250 6.525 ——99 4192 
QM B27 2N7) 100. 016 /30702) 06/30700 s000) “62250 “63525 “995 Ao2 


38,000,000.00 


50,000, 000.00 
7,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 

10, 000,000.00 

10,000, 000.00 
5,000,000.00 

10,000,000.00 
5,000,000.00 

10,000, 000.00 
5,000,000.00 
5,000,000.00 

10,000,000.00 

45,000,000.00 
50,000,000.00 
45,000,000.00 
25,000,000.00 
26,000,000.00 
25,000,000.00 
25,000, 000.00 
10,000,000.00 
20,000,000.00 
6,000,000.00 
5,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
8,000,000.00 
8,000,000.00 
8,000,000.00 
8,000,000.00 
8,000,000.00 
8,000,000.00 

10, 000,000.00 

25,000, 000.00 

25,000, 000.00 

25,000, 000.00 


PAGE: 1 
06/04/01 11:09:55 
BOOK VALUE 


19), 012, 03:85:89 
37 907; 306\.. 677 
13, 502;,239). 72 


49,843,750.00 
6,806, 890.63 
4,941,406.25 
4,941,406.25 
4,941,406.25 
4,865,176. 64 
4, 989;,453.13 
9, 990, 700.00 
979724636325 
4,982,421.88 
9, 991,600.00 
4,982,421.88 
9,991, 600.00 
4,982,421.88 
4,982,421.88 
9, 991,600.00 
44,136; 328.13 
49,816,406.25 
44,906,835.94 
24,.9'62;,3:90% 63 
2577 949). 21187419 
24,9277, 134.38 
24,9274 7342 38 
9, 91.67, 5162..50 
V9, CCL; SSSe45 
57 9997, 687250 
4, 988,350.00 
9; 9485, 4897 250 
97 953) 2521010 
D7 9497 2uBensS 
7,964, 375.00 
7,980,625.00 
1, 98052625. 010 
7, 965,000.00 
7, 9817-250 R00 
7,965,000.00 
9,946, 600.00 
24,873,046.88 
24,873,046.88 
24,873,046.88 
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(SIRPT) 


INVSMT 
NO. 


Dp DP PPP YP PP PPP PPP PPP PPP PPP PPP PPP PEP PEEP Peep oP YY 
we 
a) 
Ww 
~ 
Ne) 


SUBTOTAL 


DESCRIPTION 

T NOTE (99'.16) 
T NOTE (99.16) 
T NOTE (99.16) 
T NOTE (99.16) 
T NOTE (88.20) 
T NOTE (99.22) 
T NORE (9562.6) 
T NOTE (99.28) 
T NOTE (100.4) 
T NOTE (99.23) 
T NOTE (99.23) 
T NOTE (99.18) 
T NOTE (99.30) 
T= NOPE <-¢9'9'21:6) 
TAN ORE. -09'9:51.5) 
T NOTE ¢9:9:..15) 
T NOTE. (99.711) 
PONOTES. (9.95153) 
T NOTE. (99.13) 
TNOLRE (9'9.1)3) 
T NOTE. 992142) 
T NOTE (99.10) 
T NOTE (99'322) 
T NOTE (99.12) 
T NOTE (95.27) 
T NOTE Si(9S.-27 ) 
T NOTE (95% 2 7) 
T-NOTE: (95.18) 
Tr NOTE- (99711) 
T NOTE (9.9.26) 
T NOTE “(100.2h) 
T-NOTE (100.22) 
T NOTE (100.22) 
T NOTE (100.22) 
TNOTE: (002225) 
T NOTE (100.20) 
TENOLES GEO0.0n x2) 
TENOT E8500 7s4) 
T NOTE (100.14) 
TENOTE 262010: /1k4)) 
TENOLEA G99 Moye) 
T?NOLE NGI9 22) 
TENOLE A(i995212)) 
T NOTE (99.22) 
T NOTE -'(99.. 22) 
eNO L-Eres GE Oda si0)) 


(Investment Type) 


CL Tf 


QU28Z74B5 
9128274B5 
9128274B5 
9128274B5 


912827403 
912827403 
9128274U3 
912827403 
912827403 
912827 4U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
912827403 
9128274U3 
9128274U3 
912827403 
9128274U3 
912827403 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
912827506 
9128275A6 
9128275A6 
9128275F5 
QLA8ATOES 
9128275F5 
9128275F5 
9128275F5 
9128275F5 





Y / € oO 
DAN 
IN V 


INVESTMENTS OUTSTANDING AS OF 





12 TREASURY NOTES 


UN TY 
fi iy D 
ES T 


MATURITY 
(TICKER) 
03731703 
03/31/03 
03:/31703 
03/31/03 
08/15/03 
117 25:/03 
V1 /2S./03 
11/15/03 
LV/ 15/03 
11/15/03 
11/25/03 
11/25/03 
11/15/03 
11/15/03 
11/15/03 
11/15/03 
11/15/03 
11 /US/03 
IL /1L5/ 03 
L/S / 03 
VI LS £03 





lf L303 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
05/15/04 
05/15/04 
05/15/04 
05/15/04 
05/15/04 
05/15/04 


ME 


On SAN 


FOR A NiGe tT -S*.G-6 


ALY ao ee 14a 
N T INVENTOR Y¥ 
9/31/01 
MAJOR SORT KEY IS ICC# 

PURCHASE SAF/ CUPN TRDNG 

DATE PURP RATE YIELD 
03/31/98 O00. S500, 5.615 
03/31798 000. ..5.500 5.616 
03/31/98 000 5.500 5.615 
03/31/98 000 5.500 5.604 
09727/94 000 5.750 F.520 
LI/16/98» O00, 4.250 4.325 
11/28/00. O00 4.250 5.876 
04/05/01 000 4.250 4.309 
04/09/01 000 4.250 4.205 
04/11/01 000 4.250 4.374 
04/11/01 000 4.250. 4.368 
05/07/01 000 4.250 4.435 
05/10/01 000 4.250 4.276 
05/15/01 O00 4.250-..4.474 
05/15/01 000 4.250 4.480 
05/16/01 000 4.250 4.481 
OS/1T8/0L O00 4.250 4.532 
05/23/01 000 4.250 4.509 
05/23/01 000 4.250 4.509 
05/23/01 000 4.250 4.505 
05/23/01 000 4.250 4.526 
05/25/01) 4000 (4.2250 24.593 
02/16/99 000 4.750 -4.825 
02/16/99 000 45750..-4 892 
O8/157/00- 0100 4.750" ~6.092 
08/15/00 000 4.750 6.092 
08/15/00, 000 4.750 6.092 
08/15/00 000 4.750 6.184 
02/16/01 O00 4:750 4,994 
02/23/01, (000 4.750 43824 
08/29/01 000 4.750. 4.525 
04/16/01 000 4.750 4.487 
04/16/01 000 4.750 4.487 
04/16/01 000 4.750 4.484 
04/16/01 000 4.750 4.487 
04/16/01 000 4.750 4.522 
04/17/01 000 4.750 4.611 
05/01/01 000 4.750 4.576 
05/01/01 000 4.750 4.585 
05/01/01 ~000 4.750 4.582 
UL /TS7I9- 1000" 5.250). S882 
05/10/00 000) S2250"% 627.88 
05/00/00 000 S.250) 65793 
05/10700' 000-5. 250° 6. 788 
05/10700° 000 | 5.250) 6.788 
05/02/01 000. 5.250 4.564 
(C) ye SS} > Sy, 413}3} 


45.72% 


4 48 7 


99.666 
95.789 
99. 8:32 
100.105 
99.695 
SNe [itl 
9:9...5:63 
99... 938 
99: 477 
9:9:., 4 61: 
99. AN2 
99-378 
99: 4:91 
99:.. 4.94 
99). 4199 
99.452 
99°. 4.162 
99.672 
SON SiS 
95.828 
95...828 
95 828 
952547 
99°.3'4 1 
IIe 902 
TOA. TG 
TOW 4415 
101.475 
101...483 
LOD..475 
LOL 382 
101.160 
JO. 429 
101.406 
101.414 
97 532 
94.672 
94.656 
94.672 
94.672 
ON S22 


99.441 


RUN: 


PAR VALUE 
SHARES 


200,000.00 

8, 650,000.00 
150,000.00 
1,000,000.00 
5,000.00 
10,000,000.00 
15,000,000.00 
20,000,000.00 
20,000,000.00 
20,000,000.00 
20,000,000.00 
20,000,000.00 
20,000,000.00 
50,000,000.00 
25,000,000.00 
20,000,000.00 
20,000,000.00 
30,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
20,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
30,000,000.00 
18,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
25,000, 000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
20,000,000.00 
10,000,000.00 
10,000,000.00 
10,000, 000.00 
20,000, 000.00 
50,000, 000.00 


1,380,005, 000.00 


06/04/01 


PAGE: 2 
11:09:55 


BOOK VALUE 


199,010.00 

8, 606, 732.50 
Ha; 2d ie o0 
995), 50:0). 010 

4, 431.25 
9,966, 600.00 
14, 3.68; 3:59) ..3'8 
19, 970; 32". 50 
207,021, 0:93:75 
197,939), 062.50 
19; 942, 28 7h. O10) 
197,922; 500.00 
19, 987,500'..00 
49,138, 281.25 
24,865, 234.38 
19,894,497.28 
19), 82:3), O91. 9735 
29,847,248.64 
14,923,624 233 
14,924,796.20 
14,927, 71:64: 295 
1:97 88274283 
V4, 990), FEIes25 
14, 906,250.00 
14 S34 2S 
14,374, 2u8 5 
14,374, 208.75 
14,,3327,038. 25 
29,802, 373:. 96 
PLP I82 7 332593 
107. 17, 61.0).5.0 
LO, 1477479528 
10, 147, 479.28 
10,148, 260.53 
10, 147, 479-28 
10,138,104.28 
257289, 940734 
25), 351, ; SoU ews 
25), Sods, AOS 
25; 393), 490.89 
19, 506,:250:...00 
9,467,187 .50 
9,465, 625.00 
9, 467, 187.50 
8, S8a\, 37-5. 010 
50, 9e0; 987, S10 


W327 2927 O47 5S} 
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INVSMT 


PPP PrP rr Pry Pro Pr rrr rPY 


NO. 


SUBTOTAL 


PP PP 


38741 
38768 
38765 
38688 


SUBTOTAL 


PRPrYrrrrrrrrr Se 


38626 
38634 
38783 
38769 
38576 
38668 
38676 
38689 
38686 
38699 
38705 
38739 
38766 
38784 























Cerys 1CROnUmNi Cla One SAN ERAN C I 8S CO 

MR DANTIEL DALY 4, 1 We= Deo) 4o9= = 4" 240-8) 7 

TNA eS. aM. No EWN VE NOT (@ Rey 

INVESTMENTS OUTSTANDING AS OF 5/31/01 

MAJOR SORT KEY IS ICC# 

FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK 
DESCRIPTION CUSEP NO. (TICKER) DATE PURP RATE YIELD PRICE 
FEDERAL NATL MTG ASSN DI 313589HB2 100 06/19/01 02/22/01 000 4.980 5.062 98.382 
FEDERAL NATL MTG ASSN DI 313589HD8 9530" 06/21/01 10/11/00. Q00 6.250 6.537 “95:.608 
FEDERAL NATL MTG ASSN DI 313589HT3 9530 (07705/01 02/05/01 O00 4.945- 52049 9-97 .940 
FEDERAL NATL MTG ASSN DI 313589MP5 100 10/05/01 10/18/00 O00 6.110 6.498 94.026 
FEDERAL NATL MTG ASSN DI 313589MP5 100° 10/05/01 10/18/00 000 6:105 6.493- 94.037 
FEDERAL NATL MTG ASSN DI 313589MP5 926 10/05/02 01/26/01 000° 4.970 5.149 96.521 
FEDERAL NATL MTG ASSN DI 313589NT6 930 11/02/01 12/14/00 000 5.740 6.052 94.850 
FEDERAL NATL MTG ASSN DI 313589NT6 9904 11/02/01 04/09/01 000 4.1780 4.283 97.597 
FEDERAL NATL MTG ASSN DI 313589PHO 902 11/16/01 01708701 000 4.920 $139 95.736 
FEDERAL NATL MTG ASSN DI 313589PX5 9530 “11/30/08 12/11/00 000° 5.720 6.061 94.375 
FEDERAL NATL MTG ASSN DI 313589PX5 907 11/30/01 01/08701 000 4.900 5.128 95.563 
FEDERAL NATL MTG ASSN DI 313589PX5 917 AL 30/01 O1/708701 “000 45900 5.128 995.563 
FEDERAL NATL MTG ASSN DI 313589RB1 924 12/28/01. 01/26/01 000 4.910 -5.146 95.417 
FEDERAL NATL MTG ASSN DI 313589RB1 100 12/28/01 02/27/01 000 4.600 4.786 96.116 
FNMA DISCOUNT NOTES 313589SV6 876.-02:/08/02 “04/09/01 “000 4.130 44.280 96.502 
FEDERAL NATL MTG ASSN DI 313589TK9 918 02/22/02 03/09/01 000 4.520 4.728 95.606 
FEDERAL NATL MTG ASSN DI 313589TK9 907 02/22/02 03/09/01 000 4.520 4.728 95.606 
FEDERAL NATL MTG ASSN DI 313589TK9 904 02/22/02 03/09/01 000 4.520 4.728 95.1606 
FEDERAL NATL MTG ASSN DI 313589TK9 903 202722702 03/09/01 ‘000° 4.1520 4.9728 <95...60'6 
FEDERAL NATL MTG ASSN DI 313589TK9 877 02/22/02 03/09/01 000 4.520 4.728 95.606 
(Investment Type) 41 FNMA DISCOUNT NOTES 62703:(C) 59.239 5.480 95.4714 
FEDL FARM CRED BK CONS D 3133136GV4 100 06/13/01 03/15/01 000 4.730 4.787 98.818 
FEDL FARM CRED BK CONS D. 313313HE1 100 06/22/01 03/29/01 000 4.640 4.691 98.904 
FEDL FARM CRED BK CONS D 313313NT1 100 11/02/01 03/29/02 000 4.420 4.542 97.323 
FEDL FARM CRED BK CONS D 313313SE9 9530 01/24/02 01/26/01 000 4.880 5.133 95.079 
(Investment Type) 42 FARM CREDIT DISCOUNT NO 1.44%(C) 4.683 4-767 98.250 
FEDL HOME LOAN BK CONS D 313385GH3 9530 06/01/01 12/04/00 000 6.150 6.344 96.942 
FEDL HOME LOAN BK CONS D 313385GH3 100 06/01/01 12711700 000° 6.030 .65209° “97,119 
FEDL HOME LOAN BK CONS D 313385GNO 9901 06/06/01 04/09/01 000 4.550 4.584 99.267 
FEDL HOME LOAN BK CONS D 313385HC3 1900 06/20/01 03/29/01 000 4.660 4.711 98.926 
FEDL HOME LOAN BK CONS D 313385HK5 100 06/27/01 10/18/00 000 6.200 6.481 95.660 
FEDL HOME LOAN BK CONS D 313385HU3 925 07/06/02 01/08/01 000 5.100 5.233 +97..464 
FEDL HOME LOAN BK CONS D 313385HZ2 B92 107 /A UOT 01/17/01 000 S170! 5.3.08 \ Oi, 24:87 
FEDL HOME LOAN BK CONS D 313385JG2 923 07/18/01 01/26/01 000. 5.120 S..249 97.540 
FEDL HOME LOAN BK CONS D 313385JJ6 9530 307'/20/01) 017 267/00 000) soeZ0s>e2i5n) =O eeSie 
FEDL HOME LOAN BK CONS D 313385KD7 9530" 08:708/015,02/07/01 000° 425925. 5. 05a, 7). S10 
FEDL HOME LOAN BK CONS D 313385KD7 MOONO8 7/037 015502'71:4:/ Ol 2000) 245-950) 53072) = 97504 
FEDL HOME LOAN BK CONS D 313385LBO 87/92 087230/ 0103709102 = 000 45650) “45a 92758 
FEDL HOME LOAN BK CONS D 313385ME3 100 09/26/01 03/29/01 000 4.440 4.541 97.768 
FEDL HOME LOAN BK CONS D 313385ME3 2906 09 726/01 04/09/08 WOO) 47200) 4 q285 98 j0n7 














RUN: 


PAR VALUE 
SHARES 


10,000, 000.00 
20,000,000.00 
15,000,000.00 
5,000,000.00 
20,000,000.00 
2,500,000.00 
23,000,000.00 
15\70:00;,000.0:0 
4,775,000.00 
25,000,000.00 
8,000,000.00 
7,000,000.00 
15,000,000.00 
25,000,000.00 
6,000,000.00 
2,000,000.00 
2,000,000.00 
2,000,000.00 
2,000,000.00 
1,000,000.00 


20,000,000.00 
14,000,000.00 
5,000,000.00 
5,000,000.00 


15,000,000.00 
30,000,000.00 
5,000,000.00 
1,500,000.00 
9,000,000.00 
45,000,000.00 
15,000,000.00 
11,000,000.00 
8,000,000.00 
50,000,000.00 
25,000,000.00 
4,000,000.00 
5,000,000.00 
12,000,000.00 


PAGE: 3 
06/04/01. TiVs09s5'5 
BOOK VALUE 


9, 83'8; 150.00 
19), 2 S24 718 
14)7690:-93'7250 

4,701,288.89 
£8.78'016;,-133).33 

27 413,025.00 
21 819, 48H 22 
1:4.,/63:9) 435,100 

4,571,394.00 
237,993 883.33 

7 :645;,,022:. 22 

6, 689,394.44 
14), 312. A60.01500 
24,028, 888.89 

Dol 9.0; 09 :8).33 

iN OMe AA al 

I Wp lear lesley eile 

ih A OMRD. (sh ho 

1s ROE de Se 
956,059.56 


19, f63;, SOOR00 
153) / 8416; 622522 
4,866,172.22 
4,753,966.67 


14,541, 312.50 
29,135,700.00 
4, 963,347.22 
1,483,884.17 
8,609, 400.00 
43,858,875.00 
14, 623,020.63 
10,729, 850-00 
7,800, 888.89 
48,755,069.45 
24,398, 437.50 
3, 910,100.00 
4,888, 383.33 
11,762,000.00 
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CcrTY7COUNTY OF SAN FRANC IsS»*C oO 
MR. DANIEL DALY A125 = 5 5 vie a 4 8 PAGE: 4 
(SIRPT) INVESTMENT INVENTORY RUN: 06/04/01 11:09:55 
INVESTMENTS OUTSTANDING AS OF 5/31/01 
MAJOR SORT KEY IS ICC# 


INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 38636 FEDL HOME LOAN BK CONS D 313385MG8 990] 09/28/01 12/12/00 000 5.820 6.106 95.312 25,000, 000.00 23, 827; 916. 6r 
SUBTOTAL (Investment Type) 43 FEDERAL HOME LOAN DISC 8.44% (C) 52.255 5.408 97.23% 260,500, 000.00 253; 287; 686.67 
A 38772 FEDL HOME LN MTG CORP DI 313397HT1 1 07/05/01 04/04/01 000 4.570 4.624 98.832 21,500,000.00 21,248, 903.89 
A 38777 FEDL HOME LN MTG CORP DI 313397HT1 924 07/05/01 04/04/01 000 4.570 4.624 98.832 5,000,000.00 4,941,605.56 
A 38744 FEDL HOME LN MTG CORP DI 313397JM4 100 07/23/01 03/23/01 000 4.500 4.570 98.475 50,000, 000.00 49,237, 500.00 
A 38740 FEDL HOME LN MTG CORP DI 313397LRO 859 09/13/01 03/14/01 O00 4.610 4.721 97.657 24,000,000.00 23), 437, 580.00 
A 38706 FEDL HOME LN MTG CORP DI 313397L22 9530 09/21/01 02/14/01 000 4.880 5.029 97.031 25,000,000.00 247,254 7 833233 
A 38715 FEDL HOME LN MTG CORP DI 313397L22 9530 09721/01 02/23701 000 4.820 - 4,959 917.188 20,000,000.00 19,437, 666.67 
A 38721 FEDL HOME LN MTG CORP DI 313397L22 100) 09/21/01 (02/27/01 -000.. 4.700) 4.830 » 97.302 50,000,000.00 AB; 65572594 278 
A 38722 FEDL HOME LN MTG CORP DI 313397L2Z2 9530 09/21/01 02/27/01- Q00 4.690 4.8179 97.3116 15,000,000.00 14,597, 441. 67 
A 38738 FEDL HOME LN MTG CORP DI 313397L22 900 09/21/01 03/09/01 000 4.620 4.739 97.485 9,000,000.00 8; 773; 620.00 
A 38727 FEDL HOME LN MTG CORP DI 313397MC2 931 09/24/01 03/05/01 000 4.630 4.754 97.389 10,000,000.00 9,138, 909.44 
A 38742 FEDL HOME LN MTG CORP DI 313397MG3 100 09/28/01 03/15/01 000 4.540 4.656 97.516 25,000,000.00 24,378, 902.78 
A 38785 FEDL HOME LN MTG CORP DI 313397MP3 9903 10/05/01 04/09/01 000 4.190 4.279 97.917 20,000, 000.00 19; 583; 327-78 
A 38716 FEDL HOME LN MTG CORP DI 313397PL9 929 11/19/01 02/23/01 000 4.770 4.946 96.436 5,000,000.00 4, 821, 787350 
A 38723 FEDL HOME LN MTG CORP DI 313397RB9 100 12/28/01 02/27/01 000 4.590 4.775 96.124 25,000,000.00 24,031,000.00 
A 38664 FEDL HOME LN MTG CORP DI 313397RH6 902 01/03/02 01/08/01 000 4.850 5.097 95.150 4,000,000.00 3,806,000.00 
A 38687 FEDL HOME LN MTG CORP DI 313397RH6 9530 01/03/02 01/26/01 000 4.900 5.139 95.345 10,000, 000.00 9,534, 500:;.0:0 
A 38717 FEDL HOME LN MTG CORP DI 313397SM4 928 02/31/02 02/23/01 000 4.720 42942 ~95- 526 5,000,000.00 4,775,800.00 
A 38726 FEDL HOME LN MTG CORP DI 313397TR2 BYE 02/28/02 08/02/00. O00) 42.530 4.747 £95,432 10,000,000.00 97543), 225.200 
A 38734 FEDL HOME LN MTG CORP DI 313397TR2 923 02/28/02 03/09/01 O00 47530. 4.73% -95 7530 7,000,000.00 6, 687, 2N5s555 
A 38735 FEDL HOME LN MTG CORP DI 313397TR2 921) 02728:/02 03/09/01, 000) 42530" F473 - 95.2580 8,000,000.00 T O42) Alia dal 
A 38736 FEDL HOME LN MTG CORP DI 313397TR2 906 02/28/02 03/09/01 000 4.530 4.731 95.530 8,000,000.00 17 C42 4G 375) 
A 38737 FEDL HOME LN MTG CORP DI 313397TR2 908 02/28/02. 03/09/01 . 000 4.530 4.731: 95.530 3,000,000.00 2,865, 906. 69 
A 38767 FEDL HOME LN MTG CORP DI 313397TR2 100 02/28/02 03/29/01 000 4.310 4.491 95.977 2,000,000.00 17 919), 5416.5 67 
A 38758 FEDL HOME LN MTG CORP DI 313397UG4 7622. 08/15/02 7038/27/01 — O00 42220 =4 24102: “95 S862 1370007 000700: 27462 “0167 222 
A 38786 FEDL HOME LN MTG CORP DI 313397UG4 920° 03/15/02 04/09/01" (000 4.050 45221 96.175 2,000,000.00 i; 923,500.00 
SUBTOTAL (Investment Type) 44 FMC DISCOUNT NOTES Aa a HOD) Aoi 4.729 97.196 3/67 50'0;,-0'010'-00 365, 943,863.07 
A 38746 COMMERCIAL PAPER DISC 9497F0T44 1 06/04/01 03/23/01 000 4.600 4.667 99.063 9,600,000.00 9,,51:0;,,000).'00 
A 38747 COMMERCIAL PAPER DISC 9497F0T44 9902 06/04/01 03/23/01 000 4.600 4.592 99.078 4,400,000.00 Asoo Ala eele! 
A 38748 WELLS FARGO C/P 9497F0TK8 100 06/19/01 03/23/01 000 4.590 4.642 98.878 30,000, 000.00 29, 663,400.00 
A 38749 WELLS FARGO C/P 9497FOTR3 100 06725/01 03/23/01; 000 .4.590 4.646 98.802 15,000;,,000:.00 14,820,225 00 
A 38750 WELLS FARGO C/P 9497F0OTR3 901 06/25/01 03/23/01 000 4.590 4.646 98.802 10,000, 000.00 9, 88:0, 1501200 
A 38788 BK AMER C/P O660POUA9 100 O7 710/01 04/10701 “OO00- 4:57:60. 4.623 98.1845 50,000,000.00 4907 422) 410228 
A 38790 BK AMER C/P O660P0VEO 100 08/14/01 04/11/01 000 4.490 4.561 98.441 50,000, 000.00 49,220, 4/86 1a 
SUBTOTAL (Investment Type) 81 COMMERCIAL PAPER DISC Dn 655((E) 45D 46 Se OBR AS 169,000, 000.00 166,876,075.00 
A 38629 BK AMER C.D. O6050EVH5 100 06/15/01 12/06/00 000 6.410 6.410 100.000 45,000,000.00 45,000,000.00 


A 8864 Se 8kK AMER GD). O6050EVK8 LOO Oo/ES/0L W2/14 7/00) (W00= -6.320- 6.3205 100)4000 25,000, 000.00 25,000,000.00 
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Col el Ya; CO (UN Ty OF SAN EV ReAN CG’ DS) C-0 
MR DANTEL DoA, LY A o> oon dee 4s 48 e7 PAGE: 5 
(SIRPT) INVESTMENT INVENTORY RUN: 06/04/01 11:09:55 
INVESTMENTS OUTSTANDING AS OF 5/31/01 
MAJOR SORT KEY IS ICC# 
INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 

A 38724 BK AMER C.D. 06050EWV3 1 07/03/01 03/02/01 000 4.920 4.920 100.000 9, 600,000.00 9,600,000.00 
A 38725 BK AMER C.D. 06050EWV3 100 07/03/01 03/02/01 000 4.920 4.920 100.000 15,400; 000.00 15,400,000.00 
A 38603 BK AMER C.D. 06050EVA0 473 07/18/01 11/20/00 000 6.570 6.570 100.000 40,000.00 40,000.00 
A 38604 BK AMER C.D. 06050EVAO 467 07/18/01 11/20/00 000 6.570 6.570 100.000 93,000.00 93,000.00 
A 38605 BK AMER C.D. 06050EVA0 471 07/18/01 11/20/00 000 6.570 6.570 100.000 175,000.00 175,000.00 
A 38606 BK AMER C.D. 06050EVA0 892 07/18/01 11/20/00 000 6.570 6.570 100.000 3,000,000.00 3,000,000.00 
A 38607 BK AMER C.D. 06050EVAO 1901 07/18/01 11/20/00 000 6.570 6.570 100.000 2,000,000.00 2,000,000.00 
A 38608 BK AMER C.D. 06050EVAO 5005 07/18/01 11/20700 000 6.570 6.570 100.000 1,000,000.00 1,000,000.00 
A 38609 BK AMER C.D. O06050EVA0 803 07/18/01 11/20/00 000 6.570 6.570 100.000 4,000,000.00 4,000,000.00 
A 38610 BK AMER C.D. 06050EVA0 100 07/18/01 11/20/00 000 6.570 6.570 100.000 3:1,16.92;7,0:0.0740,0 31, 692,000.00 
A 38818 BK AMER C.D. 06050EXX8 1 07/31/01 05/08/01 000 4.020 4.020 100.000 2,200,000..00 2,500,000.00 
A 38819 BK AMER C.D. 06050EXX8 100 07/31/01 05/08/01 000 4.020 4.020 100.000 47,500,000.00 47,500,000.00 
A 38661 BK AMER C.D. O6050EVU6 1 09/11/01 01703701 000 5.880 5.880 100.000 9,795,000.00 9,795; 7000)300 
A 38662 BK AMER C.D. 06050EVU6 HOO .09/11/01,.01/03/01 “000° 5.880 .5.830' 100.000 20,205, 000:;00 20,205, 000.00 
A 38808 BK AMER C.D. O6050EXP5 100 02/12/02 05/01/01 000 4.250 4.250 100.000 50,000,000.00 50,000,000.00 
A 38809 BK AMER C.D. O06050EXQO3 100 02/26/02 05/01/01 O00 4.250 4.250 100.000 50,000,000.00 50,000,000.00 
A 38812 BK AMER C.D. O6050EXU4 100: 03/12/02 05/04/01. 000 4.200 4.200 100.000 50,000,000.00 50,000,000.00 
A 38814 BK AMER C.D. O6050EXV2 100 05/01/02 05/07/01 000 4.100 4.100 100.000 50,000,000.00 50,000,000.00 
A 38820 BK AMER C.D. O6050EYA7 100 05/06/02 05/09/01 000 4.080 4.080 100.000 44,000,000.00 44,000,000.00 
A 38813 BK AMER C.D. O6050EXT7 100 05/07/02 05/04/01 O00 4.270 4.270 100.000 50,000,000.00 50,000,000.00 
A 38815 BK AMER C.D. O06050EXWO 100 05/29/02 05/07/01 000 4.100 4.100 100.000 50,000,000.00 50,000,000.00 
SUBTOTAL (Investment Type) 91 NEGOTIABLE C.D.'S 18.69% (C) 4.743 4.743 100.000 561,000,000.00 561,000,000.00 
A 38833 PUBLIC TIME (COLL) 858 01/01/02 05/25/01 000" 3.390 38.390 100-000 1,000,000.00 1,000,000.00 
SUBTOTAL (Investment Type) 1010 PUBLIC TIME DEPOSIT ~03'3;(6) 33,390" 35390" 100) 000 1,000,000.00 1,000,000.00 
REPORT TOTALS SSS FS SS 5 = SS SS 55 = OS SS SS FS SS FS SS SS 5 5 55> FS SS SS SS SS ES SS SS SS 

ASSETS FIXED 4.980 5.156 98'.735 3,04'0')-280;,000.00- 37.001; S137 084.19 
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INVESTMENTS OUTSTANDING AS OF 5/31/01 


MAJOR SORT KEY IS BANK 


FUND MATURITY PURCHASE SAF/ CUPN 
NO. (TICKER) DATE PURP RATE 





A 38833 PUBLIC TIME (COLL) 


SUBTOTAL (Bank Code) 19 BANK OF NEW YORK 


100.00% (C) 3.390 
REPORT TOTALS ===== 
ASSETS FIXED 37390 


TRDNG 
YIELD 


Y/ COU N TY OF SAN BR A NG 1 SiO 
DANTEL DA tL ¥ Sahil Sie Oia Al 


448 7 























PAGE: 1 
RUN: 06/04/01 11:09:55 
PAR VALUE 
SHARES BOOK VALUE 
1,000,000.00 1,000,000.00 
1,000,000.00 1,000,000.00 
1,000,000.00 1,000,000.00 
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Gri TY 7. € OUUEN, TY Ory SAN FRANCISCO 











MR. DANIEL DALY 4-1 5=.5.5 4 = 4 4°87 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 1 
05/01/01 TO 05/31/01 RUN: 06/04/01 11:09:47 
SETTLEMENT DATE BASIS 
14 FUNDS 
INVSMT DESCRIPTION/POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
NO. MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 
36757 T NOTE (100.2) 19 05/15/01 05/15/01 AMRT 5.625 =9,. 379300 
06/01/01 05/15/01 5.614 9:53: 19..00 
40 05/15/01 MAT 5,625 —-30,000,000.00 =30:,,000;,,000.. 00 =843;, 750.00 
06/01/01 05/15/01 5.614 30, 843,750.00 
36761 T NOTE (100.2) 19 05/15/01 05/15/01 AMRT 5.625 = 9,379.00 
06/01/01 05/15/01 5.614 9,375.00 
87 05/15/01 MAT 5.625 =30,000; 000.00 —30;, 000,000.00 -843,750.00 
06/01/01 05/25/01 5.614 ° 30,843, 750...00 
37126. TI NOTE: (99). 22) 19 1/15/03 05/15/01 INTR 4.250 =212,500.00 
05/15/01 06/01/01. 05/15/01 4.325 212,500.00 
37949. T NOTE. (99.1.7) 19 05/15/04 05/15/01 INTR 5.250 =525;, 000.00 
05/15/01-06/01/01 05/15/01 5.882 , 525,000.00 
37994 T NOTE (99.23) 19 12730701 OS/31/01 INTR 5.875 =13423 15..00 
05/31/01 06/01/01 05/31/02 6.031 134, 375...00 
37995. TP NOTE (99'72 3)) Mg 11/30/01 05/31/01 INTR 5.875 = 347 SS. 00 . 
05/31/01 06/01/01 05/31/01 6.031 1347 3:75.00 
38273) “2 NOTE, (99122) 19 05/15/04 05/15/01 INTR 5.250 -262,500.00 
05/15/01 06/01/01 05715/01 6.788 262,500.00 
38274 T NOTE (99.522) al) 05/15/04 05/15/01 INTR 5.250 =2'62;; 500.010 
05/15/01, 06/01/01-05/15/01 6.793 262,500.00 
38275 TUNOTE: AC99'.22)) 19 05/15/04 05/15/01 INTR 5.250 =262;,500 00 
05/15/01 06/01/01 05/15/01 6.788 262,500.00 
38276 T NOTE (99.22) ue) 05/15/04 05/15/01 INTR 5.250 =525; 000.00 
05/15/01. 06/01/01 05/15/01 6.788 525,000.00 
38601 UNITED STATES TREAS BI 19 40 05/31/01 05/31/01 MAT 6.040 -9,000,000.00 -8,710,000.00 -290,000.00 
06/01/01 05/31/01 6.243 9,000,000.00 
38611 UNITED STATES TREAS BI 19 40 05/31/01 05/31/01 MAT 6.040 —21,000, 000.00 -20,323, 600.00 -676,400.00 
06/01/01 05/31/01 6.240 21,000,000.00 
38613 FEDL HOME LOAN BK CONS 19 40 05/11/01 05/07/01 SALE 6.260 -30,000,000.00 -29,107,950.00 =87 i, US'3).33 —6, 366-67 
05/07/01 05/07/01 6.452 892,050.00 29,985,500.00 
3866 LD NOTE (95.26) 19 LU/LS 7087 05/25/01 INGR 4.250 =22; 893.169 -295;, 856. 39 
05/15/01 06/01/01 05/15/01 5.816 318,750.00 
38620 FEDERAL NATL MTG ASSN UG 40 05/24/01 05/24/01 MAT 6.270 =15, 000, 000.00 -14, 54:0,,200...00 -459,800.00 
06/01/01 05/24/01 6.468 15,000,000.00 
38623 FEDL HOME LOAN BK CONS alge) 40 05/09/01 05/07/01 SALE 6.200 -39,929,000.00 -38,828,734.04 -1,086,512.64 =4, 14:8),.058 
05/04/01 05/07/01 6.3176 I LOO ,.265..9'16 39), 919), 3945816 
38625 FEDL HOME LOAN BK CONS 1g 40 05/23/01 05/23/01 MAT 6.180: =25,,000,000.00 =24 7270; 406.,.67 =1297, 583.319 
06/01/01 05/23/01 6.366 25,000,000.00 
38644 BK AMER C.D. 19 40 05/10/01 05/10/01 MAT 6.340 -25,000,000.00 -25,000,000.00 -647, 208. 33 
: 06/01/01 05/10/01 6.340 207 647, 208-33 
38647 BK AMER C.D. 19 40 05/22/01. 05/22/01 MAT 6.320" ~=9;, 000; 000-00  =97, 000,000 00 -249,640.00 
06/01/01 05/22/01 6.320 9,249, 640.00 
38648 BK AMER C.D. Kg 40 05/22/01 05/22/01 MAT 6.320 —5, 000,000.00 —=5,,00'0), 000). 00 =13/8 68/8). 89 


06/01/01 05/22/01 6.320 5, 1138, 68i8)..89 
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* ACTIVE TRANSACTIONS 


INVSMT 
NO. 


DESCRIPTION/ POOL# 


MEMO 


* 








38649 


38650 


38651 


38692 


38693 


38696 


38700 


38:7103 


38704 


38711 


38720 


38728 


38759 


38760 


38761 


38762 


38770 


38771 


SOUS 


387-75 


38776 


38778 


BK AMER C.D. 


BK AMER C.D. 


BK AMER C.D. 


FEDL HOME LOAN BK CONS 


FEDL HOME ‘LOAN BK CONS 


BK AMER C.D. 
WFB C/P 


WELL FARGO C/P 


WELLS FARGO C/P 
FEDL HOME LOAN BK CONS 
FEDL HOME LOAN BK CONS 


MERRILL LYNCH C/P 


FEDL HOME LN MTG 

FEDL HOME LN MTG 

FEDL HOME LN MTG 

FEDL HOME LN MTG 

FEDL HOME LOAN BK CONS 
FEDERAL NATL MTG ASSN 
TP sNORE 4099728) 


SALOMON BROS CLP. 


SALOMON BROS C/P 


MERRILL 





CORP 


CORP 


CORP. 


CORP 


LYNCH C/P 








448 7 


BOOK VALUE 
PREM / (DISC) 


-4,000,000.00 
-9,000,000.00 
-8,000,000.00 
=3:6;5507 100.56 
=49,392,027.78 
-50,000,000.00 
=291/553,7 666%,6:/ 
=25,1682), 005.56 
=2, 465,826.39 
=I, 852,659.33 
147,346.67 
S195) Oi, 233%,33 
-49,569,444.44 
=47,9'63),9 25:00 
36,475.00 
=6,948 7,932. 00 
517,068.00 

=67, 9418, 932. 0.0 
51,068.00 
=992,,699)..8:9 

WP S00F Ll 
=150;, #54), 443.38 
2A 5%) D956 .-677, 
+14), 902, 083.33 
TiO dG. ‘67 
+351, ON. 39 
=497, 80H), 500/00 
=24 893), 437. 30 


=A SHAY 297) 22 


Cel Lave / Cr OrURN Tey 1D SAN ERAN CG IS © 
MR. DANIEL DALY Ar 3 => 3 4 = 
DETAIL TRANSACTION REPORT - FIXED INCOME 
05/01/01 TO 05/31/01 
SETTLEMENT DATE BASIS 
14 FUNDS 
BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE 
CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE 
Ig 40 05/22/01 05/22/01 MAT 6.320 -4,000,000.00 
06/01/01 05/22/01 6.320 
19 40 05/22/01 05/22/01 MAT 6.320) -=9,,000;, 0007500 
06/01/01 05/22/01 6.320 
19 40 05/22/01 05/22/01 MAT 6.320 -8,000,000.00 
06/01/01 05/22/01 6.320 
19 40 05/02/01 05/02/01 MAT 5.09.0: -=37,, 000;,000:..00 
06/01/01 05/02/01 52153 
19 40 05/02/01 05/02/01 MAT 5.090 —50, 000, 000.00 
06/01/01 05/02/01 5.1538 
Ig 40 05/08/01 05/08/01 MAT 5.230 =50),,000';.000:..00 
06/01/01 05/08/01 5.230 
£9 41 05/22/01 05/22/01 MAT 54200: =3'0), 000), OOI0'..00 
06/01/01 05/22/01 Det g 
1.9 41 05/08/01 05/08/01 MAT 5. 180 -26,000, 000.00 
06/01/01 05/08/01 5.244 
19 41 05/18/01 05/18/01 MAT 580° =2;,,51010),.0:00'.,0'0 
06/01/01 05/18/01 D522 
19 40 05/18/01 05/07/01 SALE 5.140 -12,000,000.00 
05/07/01 05/07/01 5.204 
19 40 05/25/01 05/25/01 MAT 4.940 -20,000,000.00 
06/01/01 05/25/01 5.000 
alee) 45 05/08/01 05/08/01 MAT 5.000 -50,000,000.00 
06/01/01 05/08/01 5.043 
19 40 05/22/01 05/16/01 SALE 4.690 -5,000,000.00 
05/16/01 05/16/01 4.724 
ES 40 05/22/01 05/16/01 SALE. 4.690 -7,000,000.00 
05/16/01 05/16/01 4.724 
iS) 40 05/22/01 05/16/01 SALE 4.690 -7,000,000.00 
05/16/01 05/16/01 4.724 
19 40 05/22/01 05/16/01 SALE 4.690 -1,000,000.00 
05/16/01 05/16/01 Ah2 
19 40 09/26/01 05/29/01 SALE 4.440 -11,000,000.00 
05/29/01. 05/29/01 4 540 
169) 40 05/24/01 05/18/01 SALE 4.700 -15,000,000.00 
05/28/01 05/28/01 4. Sal 
9 PE/ 15/038: 05/05/01. UNTRR. 4.250 
05/15/02) 06/01/01 “05/15/01 4.309 
19 89 05/04/01 05/04/01 MAT 4.950 -50,000,000.00 
06/01/01 05/04/01 4.969 
19 89 05/07/01 05/07/01 MAT 47 990% =25),,000;,, 000200 
06/01/01 05/07/01 A 97a 
es) 45 05/14/01 05/14/01 MAT 4587/0) =5; 10007000010 
06/01/01 05/14/01 4.895 


PAGE: 2 
RUN: 06/04/01 11:09:47 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


1107, 95111 
-249,640.00 
=2245, 902522 
=449;, 899.44 
= 60; D2 2:2 
=668,,.2 772-118 
=4:.4'6% 333.533 
=i 7,994.44 
=34 7,173.61 
-128,500.00 
=238;,-/66.67 
-43:0 7,595.96 
= 3:27, 00015916 
=4:5,,596). 48 
+45, 09/6143 
=6, Sl. 26 
=8277 156. 6 
=8'6, L66.:67. 
=93%, 922.169 
=192, 500:00 
=10'6, 51625510 


=25)5 HO. Hs 


SETTLEMENT 


4, WO), 951. a: 
9,249,640.00 
8, 2215, 902.22 
37,000,000.00 
50,000,000.00 
50, 668,277.78 
30,000, 000.00 
26,000,000.00 
2,500,000.00 
=37, 40.010 
11,984,563. 33 
20,000,000.00 


50,000,000.00 
-658.04 
4,996,750.00 
ae yale ARoY) 
6,995,450.00 
=O 22a) 

6, 995, 450)..00 
SS Ziel 

999, 390'..00 
=237 466 07 
10,860, 666.67 
=I, 92571010 

14), 9910; 1752010 


425,000.00 
50,000, 000.00 
25,000,000.00 


5,000, 000.00 
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* ACTIVE 


INVSMT 
NO. 


38811 


38812 


38813 


38814 


38815 


38816 


38817 





CTT YY) CaOsU Nay OF SAN FRANCIS 
MR =: DANIEL DALY At eS Deoe4. = 
TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME 
05/01/01 TO 05/31/01 
SETTLEMENT DATE BASIS 
14 FUNDS 
DESCRI PTION/ POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE 
MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE 
MERRILL LYNCH C/P a) 45 05/22/01 05/22/01 MAT 4.800 -22,000,000.00 
06/01/01 05/22/01 4.830 
T NOTE (100.4) de) 11/15/03 05715/02 INTR 4.250 
05/15/01 -06/01/01..05/15/01 4.205 
MERRILL LYNCH C/P 19 45 05/22/01 05/22/01 MAT 4 80.-=50;,,000,, '000:..00 
06/01/01 05/22/01 4.807 
T NOTE (99.23) 19 11/15/03 05/15/01 ENTR 4.250 
05/15/01 06/01/01 -05/15/01 4.374 
T NOTE (99:23) dys) 1/15/03 05/15/01 INTR: 4.250 
05/15/01 06/01/01 05/15/01 4.368 
T NOTE (100.14) 19 89 02/15/04 05/01/01 PURC 4.750 25,000,000.00 
05/01/01 05/01/01 4.576 
T NOTE (100.14) 19) 45 02/15/04 05/01/01 PURC 4.750 25,000,000.00 
05/01/01 05/01/01 4.585 
T NOTE (100.14) 19 40 02/15/04 05/01/01 PURC 4.750. 25,000,000...00 
05/01/01 05/01/01 4.582 
BK AMER C.D. 19 40 02/12/02 05/01/01 PURC 4.250 50,000,000.00 
05/01/01 05/02/01 4.250 
BK AMER C.D. 19 40 02/26/02 05/01/01 PURC 4.250 50,000,000.00 
05/01/01 05/01/01 4.250 
Tf NOTE |(202 .3.0') 1:9 40 05/15/04 05/02/01 PURC 5.250 50,000,000.00 
05/01/01 05/02/01 4.564 
05/15/01 INTR 5.250 
05/15/01 06/01/01 05/15/01 4.564 
T NOTE (101.30) LS 40 05/15/04 05/02/01 PURC 5.250 30,000,000.00 
05/01/01 05/02/01 4.564 
40 05/04/01 SALE 5.250 -30,000,000.00 
05/04/01 05/04/01 4.564 
BK AMER C.D. 19 40 03/12/02 05/04/01 PURC 4.200 50,000,000.00 
05/04/01 05/04/01 4.200 
BK AMER C.D. IRS) 40 05/07/02 05/04/01 PURC 4.270 50,000,000.00 
05/04/01 05/04/01 4°20 
BK AMER C.D. 19 40 05/01/02 05/07/01 PURC 4.100 50,000,000.00 
05/04/01 05/07/01 4.100 
BK AMER C.D. 19 40 05/29/02 05/07/01 PURC 4.100 50,000,000.00 
05/04/01 05/07/01 4.100 
T NOTE (R) 16g 40 11/15/03 05/07/01 PURC 4.250 40,000,000.00 
05/04/01 05/07/01 4.296 
40 05/07/01 SALE 4.250 -40,000,000.00 
05/04/01 05/07/01 4.296 
TaN OBE (OST 8) Ly) 40; 1/15/08" 05/07/01, BURG 4250) 20,0 00).0010). 00 
05/04/01 05/07/01 4.435 
OS/45 7/200) SENTRS 45250 
OS/AUS/OM WG/OL/OL WS//tS/OL 4.435 





Cro 


448 7 


BOOK VALUE 
PREM / (DISC) 


=21,, 865, 0166.67 
-340,469.61 
=4,9) 7121, 166.. 67 
=345), 165.15 
=3'49;, 1:65. 7.9 


257, 3:91; Soo oA 
357; 37-14 
297391, 499 2416 
351,497.76 
257393,,450189 
353,450.89 
50,000,000.00 


50,000,000.00 


92, 179,269... 54 
Zio; B69. 54 
=1, 298,232 04 


31), S07 000. 73 

Me Oi oO tS 
=31,,307, 501.73 
= 17, 30d, SONS 13 
50,000,000.00 


50,000,000.00 
50,000,000.00 
50,000,000.00 


40,768, 680.94 
768,680.94 
-40, 768, 680.94 
-768, 680.94 
20), 34:8, 75.47 
Sli VU SAY 
=40 16, 20 o)47 


PAGE: 3 

RUN: 06/04/01 11:09:47 
(INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 


-134, 933.33 

22,000, 000.00 

-84,530.39 
425,000.00 

-278, 833.33 
50,000,000.00 

-79,834.25 
~ 425,000.00 

-79,834.25 
425,000.00 


= 25 SOW, SOW alka 
=29, 351), 499-66 
=25;, 353), 45.089 
-50,000,000.00 
-50,000,000.00 
=52;,.10/9), e697. 54 
=94 2675916 

1, 322,.500...00 

=34./ 30) ,508..73 


= 251 Glee 
31,341,984 68 


=8,. 701165 


-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-40,768, 680.94 
40,768, 680.94 
=Z10), Sus8 yea, 


Sys TASKS 5) 3} 
425,000.00 


—— SS I a I 
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* ACTIVE TRANSACTIONS * 





INVSMT DESCRIPTION/POOL# 
NO. MEMO 
38818 BK AMER C.D. 
38819 BK AMER C.D. 
38820 BK AMER C.D. 
38821. 1 "NOTE ..(9:9\. 30) 
38822 T NOTE (9951.6) 
38823 T NOTE (99.15) 
38824 T NOTE. (99.15) 
38825 T NOTE (99:11) 
38826 BNY INT (163961. 36) 
38827 BNY REBATE (12188.79) 
S88Z28.T NOTE: (99.13) 
38829. T* NOTE, (991. 13)) 
39:83.0 "EP NOTE, (99:. 13.) 
3883.12 NOTE (€9:9).12) 
38832 ToNOLE G99:.1.0) 


(Gee aLeeelt 
MR. 

BANK BROK 
CASH DATE 
9 40 
19 40 
19 40 
19 45 
05/15/01 
19 40 
9 45 
19 87 
1g 40 
19 99 
99 
19 99 
99 
19 40 
ES 87 
19 89 
19 87 
EQ 45 


Y/ COUN TY 
DAN Z£E L 


DA 


EF 
ae 4 


AN 
4 


DETAIL TRANSACTION REPORT - 
05/31/01 





FRANCIS 
1S) = 525d 
FIXED INCOME 


PAR VALUE 
ORIGINAL FACE 


2,500,000.00 
47,500,000.00 
44,000,000.00 


20,000,000.00 


50,000,000.00 
257'0:0:07/0:0'0' 0.0 
20,000,000.00 
20,000,000.00 
25,000,000.00 
=25,0'0.0),/0.0'0.200 
25,000,000.00 
=2,5;, 00.07 U00)200 
30,000,000.00 
15,000,000.00 
15,000,000: 00 


15,000,000.00 


20,000,000.00 


05/01/01 TO 
SETTLEMENT DATE BASIS 
14 FUNDS 
MATURITY TRADE/ TXN COUPON 
/ENTRY SETTLE TYP YIELD 
07/31/01 05/08/01 PURC 4.020 
05/08/01 05/08/01 4,020 
07/31/01 05/08/01 “PURC 4,020 
05/08/01 05/08/01 4.020 
05/06/02 05/09/01 PURC 4.080 
05/09/01 05/09/01 4.080 
11/15/7038 05/10/01 -PURG  °4...250 
05/09/01 05/10/01 45276 
05/15/01 INTR 4.250 
06/01/01 05/15/01 ADC 
11/15/03 05/15/01, PURC 4.250 
05/14/01 05/15/01 4.474 
21/15/03° 05/15/01 PURG 4.250 
05/14/01 05/15/01 4.480 
11/15/03 05/16/01 PURC 4.250 
05/15/01 05/16/01 4.481 
11/25/03 05/18/00 PURC “4.250 
05/18/01 05/18/01 ASS3i 
07730701 “05/00/01 PURC 5.550 
05/22/01 05/01/01 5.550 
05/01/02, SALE: 5.550 
05/22/01 05/01/01 5.550 
07730/01 05/21/01 PURG ~5.550 
05/22701 05/21/70" 54550 
05/21/00 SALE - 5.550 
05/22/02. 05/21/01. 5.550 
11/15/03 05/23/01) PURE ~ 42250 
05/22/01 05/23/01 4.509 
115.7038 05/23/01 BURGE 44250 
05/227 01 05/23/01 4.509 
MAUS #03 05/23/01. PURC 4.250 
05/2270 05:/23/01 4.505 
1/15/03) 05/23/01 PURG: -4..250 
05/22/01 05/23/01 4.526 
1107 157,03 05/25/01 BURG. 4.250 
05/29/01 05/25/01 AES 58 





CO 
4 487 
PAGE: 4 
RUN: 06/04/01 11:09:47 
BOOK VALUE (INTEREST) (GAIN) /LOSS 
PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 


2,500,000.00 
=27900;,,000-.00 

47,500,000.00 
-47,500,000.00 

44,000,000.00 
-44,000,000.00 
20,400; 759767 
400,759.67 
= 43 259):.67 


=20, 400, 759.367 
=11, 740.33 
425,000.00 
495, 138;28 1.25 


=261,, 718.75 = 4:9), 73:8); 2007.25 
24,865, 234.38 

=13:4,7/65.62 =24,865, 234-38 
19,894,497.28 

=105),.5.02)., 72 =1:9,, 894, 49:7.,.28 
LOST Si) OL9s 39 

=124 7320.65 =119\,: 8919019). 5 


25,000,000.00 

=25;,000,,000-.00 
= 1637 96LE 36 

257, 63;, D6Uesi6 


-25,000,000.00 


25,000,000.00 

-25,000,000.00 
=127, 268 B79 

25), OZ ABS A719 


=25, 000:, 0.0'0:..00 


29,847,248. 64 


1527. ole. 36 -29,847,248.64 
14: 923.624 133 

= 161,34) Die OW, = 145 9237, 624538 
147, 924,.79.6..20 

=79,-203:28:0 =14;,,.924, 796.210 
4 Od 7 6a 95 

=827235505 =14\, 9071, 3-64-95 
19,882,472.83 

Spey Tee 7) =19,, 882, 472-408 
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ClTY / 2c O UN T ¥ O.F SAN FRAN CIS: € O 


MIBRS 35 DANIEL DALY 4) io: = $54 -4 i 4) 4 88-7 
* ACTIVE TRANSACTIONS * DETATL TRANSACTION REPORT - FIXED INCOME PAGE: 5 
05/01/01 TO 05/31/01 RUN: 06/04/01 11:09:47 
REPORT GRAND TOTALS 
ASSETS 
PAR 
TYPE/ WEIGHTED ORIGINAL FACE PREMIUM/ AMORTIZATION/ (GAIN) / 
TXN# YIELD PAR VALUE VALUE BOOK VALUE (DISCOUNT ) (ACCRETION) (INTEREST) LOSS SETTLEMENT 
PURC 4.406 889,000,000.00 393;7.906, 132.35) 45906; 732.35 -893, 906,732.35 
( 28) 
SALE 5.293 -247929000.00 =Z47371613'9..59 992,864.41 =2 394,098.74 =2437,, 881525, 250,014, 115.58 
( 13) 
INTR SIG =3,7422, 479329 SAA 1 20s dal 
( 16) 
MAT 5.388 -607500000.00 -602079989.46 = 94393781887 : 606,053,797. 79 
( 25) 
AMRT 5.614 =18', 190% 00 18, 7S0..:0:0 
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MR. DANTIEL DALY AO 1S: =hior Oy 4a Ay Ay By] 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 6 
05/01/02 TO 05/31/01 RUN: 06/04/01 11:09:48 

SETTLEMENT DATE BASIS 
FUND: 858 AIRPORT C/P 98C 

INVSMT DESCRIPTION/POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
NO. MEMO CASH DATE /ENTRY SETTLE TY PSs Y2ER GD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 

38833 PUBLIC TIMB (COLL) 19 41 01/01/02 05/25/01 PURC 3.390 1,000,000.00 1,000,000.00 


05/31/01 05/25/02 32390 -1,000,000.00 


pt ae ieee 


ww? 


ui 
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* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME 


OS/01/01. TO 05/31/01 
REPORT GRAND TOTALS 





ASSETS 
PAR 
TYPE/ WEIGHTED ORIGINAL FACE PREMIUM/ AMORTIZATION/ 
TXN# YIELD PAR VALUE VALUE BOOK VALUE (DISCOUNT) (ACCRETION) (INTEREST) 
PURC 3.5390 1,000,000.00 1,000,000.00 
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CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 
y, 

SUSAN LEAL 

TREASURER 


DANIEL P. DALY 
CHIEF INVESTMENT OFFICER 


DOCUMENTS DEPT. 





JUL - 9 2001 


oa SAN FRANCISCO 

PUBLIC LIBRARY 
The Honorable Willie L. Brown Jr. The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 
1 Dr. Carlton B. Goodlett Place iT DO= Oc Momeee Rian 1 Dr. Carlton B. Goodlett Place 
San Francisco, Ca 94102-0917 ~° <7? Yi %Y zac RUND San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 


under management. To highlight the activities of our portfolio during the past twelve months, the results 


reflect earnings of pooled and the total funds, some of which have been severely restricted by arbitrage 
regulations. 


Interest Received $ 157,148,316 Earned Interest Yield 
Total Net Earnings $ 169,089,540 Pooled Funds 6.026% 
Average Age of Portfolio 346 Days All Funds 6.056% 


Total cost of the securities on hand on June 30, 2001 was $2,975,131,492 with a market value of 
$2,986,611,388 plus fixed assets accrued earnings of $23,494,020. 


In accordance with Administrative Code Sec. 10.79.2 and provisions of California State Government Code 
Section 53646, we are forwarding herewith computer printouts detailing the City’s investment portfolio as of 
June 30, 2001. These investments are in compliance with California Code and our statement of investment 
policy, and provide sufficient liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of June 2001, earned interest yield and end of 
period portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on June 30, 2001. 

4. General journal detailing purchases, sales, and interest activities during the month of 
June 2001. 


Very truly yours, 


I~ ae 
Susan Leal 
Treasurer 


Enc. 
ce: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., C. Vogel 
Transportation Authority — A. Nash, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 








ASAUZAANRT SMT FORVAAW 
ft i » 


-" tego ah. 


Ait 


: rS. 
a 2 7 


1A3.) Mae 
naAUe ey 


YIAG 4 J@IMAd 
PIO THAMTSIVHMl WHO 































YAARAL! 1489, eae 

creed lo beget adavonon sfT Mawel ta ‘“ awe 
“oedsag? ! are To viqweoD bua Ye i 
HS mood Sieh we 

+7 ‘atyuus) 4 nein eG F 


finn LATE al} ,ookiona1s ak avou $2) 00A10-20-T0 “tele 


tol ere gl Yo isaeh 1a al we ova wae oa ba 
oper, tlie slaw Jeog pb oulyet aileiiog 3a 20 wale ine. 3 : 
— oe headin (riven bod i a Do ace tne Ua» tin be o 


a 


init ined |." sebastien 


e806 wedi bent GE0B0, COL? 
oan2 alprnaa’l HLA ‘wyatd OOE : 
wo cufay swan @ heb $9), 7Es ele nw Loos 08, ont, ‘a pao Lt 
Dale’ ao 3 ty) be 128 ral : ei 


Bie 
she J insiteriey oe) OFA sharalle) To anal verig han cero oe obo oiinevsaieabA 4 
fe as cllolinng Mes cdeovel 2 yO a8) gallinteb ducing Tabuqmus ‘Hihwe ol ote, 

Lerwststes rab Yo nepecindinde tH) une obo) pionoltite > diiw saniiqmos el et arte Vick 2 
ediwore ie hes oily vol enoeedupy onibinegs feom. ot i al tno 

i a Mie 

Te hes bed hbebe tens NYT buases . baes. pen Hindu oe? wet sueae ban bertsoey i 

aval aly bow sannted oitotineg bi 
5 ditsrnbavel esq done ai batkoviel atewonrn Yo Mf 
big oulay duty serves Wea rate Wey AGT palwory iam Mol ittenkee vat dow Tom 

0S .08 eau mo-gothbnatatvo 

‘ua Mus ot piri ib invites Nevo boa —— reanartortmry gaitingal ae 


Pel hes 
“ , ai, = ww of . 
‘ : ’ ' ll 
‘ is . j ' i = < J 
i y, a. BS wr ; mu ‘ 7 . ys 


funn : 


shu Hamad eTt? peo, nacre oe mia cai 
waieqre Si eveertlt 


1 


(FS/ERNFS) 
Cal 
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TOTAL INCOME RECEIVED IN THIS PERIOD: 
TOTAL NET EARNINGS THIS PERIOD: 

AVERAGE DAILY PORTFOLIO BALANCE: 

EARNED INCOME YIELD THIS PERIOD: 

END OF PERIOD PORTFOLIO BALANCE: 

CURRENT AMORTIZED BOOK VALUE: : 
WEIGHTED AVERAGE YIELD AT END OF PERIOD: 
WEIGHTED AVERAGE DAYS TO MATURITY: 
WEIGHTED AVERAGE DAYS TO CALL: 


NET PORTFOLIO YIELD, 365-DAY BASIS: 


ah 


Yo G OUND Ys" OlR= “SAN (kK ReAGN OG 1° Sac. 6 
DAN 2 Bib DeaALbey 415-554-4487 
PO Rete n Osnet Ooo Ane bas Tiers 
6/01/01 THROUGH 6/30/01 RUN: 
ALL FUNDS 
-------- GOV'T SECURITIES -------- ---------- TIME DEPOSITS --------- 
ASSETS LIABILITIES ASSETS LIABILITIES 
9,127,427.95 ~-«.00—~””—~—~<CS~S 89. ss N/A 
12, 647,182.38 00 2,825.00 N/A 
2,986,531,512.15 00 1,000, 000.00 N/A 
541152 000 3.437 N/A 
2,974,131,491.72 00 1,000,000.00 N/A 
2,978,123,465.00 00 1,000, 000.00 N/A 
5.067 .000 3.437 N/A 
346.16 00 185.00 N/A 
346.16 00 185.00 N/A 


PAGE: al 
07702701 “0925713 


972130, 817395 
12,690,007...38 
2981, 031, OL 2.au5 
HAL 2 

27 GS, L 3h AONE 2 
2, 979',123),,4.65).10.0 
5.066 

N/A 
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Celelheye/sCeOLUINe Dy OLF SAN Fake ACUN* Cat SCO 
MR. DANIEL DALY AM OMe 4 ee 4G, a, PAGE: ab 
(SIRPT) INVESTMENT INVENTORY RUN: 07/03/01 00:02:48 
INVESTMENTS OUTSTANDING AS OF 6/30/01 
MAJOR SORT KEY IS ICC# 


CUPN TRDNG BOOK PAR VALUE 
SUMMARY DESCRIPTION RATE YIELD PRICE SHARES BOOK VALUE 
(Investment Type) 11 TREASURY BILLS 1.24% (C) 4071 45854 971. 162 38,000,000.00 36,921), 685428 
(Investment Type) 12 TREASURY NOTES 45.79% (C) 5.165 5.444 99.440 £1,37:0,005, 000800" 1,362,329) 180463 
(Investment Type) 22 FEDERAL HOME LOAN BANK 22028) 4.020 4.029 99.992 75,000,000.00 74,993, 7150500 
(Investment Type) 23 FEDERAL NATIONAL MORTGAGE ASSN. 1.14%(C) 4.700 4.700 100.157 34,000,000.00 34,053,266. 66 
(Investment Type) 41 FNMA DISCOUNT NOTES 7.44% (C) 4.811 5.004 96.465 229,3757,000...00 221,267,119 96 
(Investment Type) 42 FARM CREDIT DISCOUNT NOTES «32% (C) 4.647 4.834 96.201 10,000,000.00 9,620,138.89 
(Investment Type) 43 FEDERAL HOME LOAN DISC NOTES 6.54% (C) S2053° 5.197 sO e207 200,000,000.00 194,554,042.78 
(Investment Type) 44 FMC DISCOUNT NOTES 12.30% (C) 4.597 4.5729 97.196 376,500,000.00 365, 943,863.07 
(Investment Type) 81 COMMERCIAL PAPER DISC 4.99% (C) 4.352 4.399 98.966 150,000,000.00 148,448,444.45 
(Investment Type) 91 NEGOTIABLE C.D.'S 17. 68% (C) 4.463 4.463 100.000 526,000,000.00 526,000,000.00 
(Investment Type) 1010 PUBLIC TIME DEPOSIT - 03% (C) 32390..-3.390 100.000 1,000,000.00 1,000,000.00 


REPORT TOTALS Secs OSS SSS OSS SSS SSS OSS SS SS SS SSS SSS SSS OES SS SSS SS SSS SS SE 
ASSETS FIXED A%855.<5.027 ~985846. 237009, 880), 00000M 52797571317, 490 ne 
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(RPTMKT ) 


INVEST 
NUMBER 


DESCRIPTION 
PURCHASE MATURITY DATE 


UNITED STATES TREAS BILLS 


02/15/01 08/16/01 


CP a eC OmU aN als 


MR. 


UNITED STATES TREAS BILLS 


02/21/01 08/16/01 


UNITED STATES TREAS BILLS 


SUBTOTAL 


38638 


35192 


soZ13 


35214 


352115 


35254 


37786 


Sig aisha) 


37788 


37789 


37790 


37791 


Si-O 2 


37793 


37794 


37795 


38615 


38646 


ue 


02/21/01 11/29/01 


(Investment Type) 


NOTE (99.22) 
12/14/00 07/31/01 
NOTE (97.8) 


08/15/96 08/15/01 
NOTE (98.27) 
09/03/96 08/31/01 
NOTE (98.27) 
09/03/96 08/31/01 
NOTE (98.27) 
09/03/96 08/31/01 
NOTE (97.11) 
09/03/96 08/31/01 
NOTE (99.26) 
08/31/99 08/31/01 
NOTE (99.30) 
08/31/99 08/31/01 
NOTE (99.235) 
08/31/99 08/31/01 
NOTE (99.21) 
08/31/99 08/31/01 
NOTE (99.30) 
08/31/99 08/31/01 
NOTE 4(9'9:521) 
08/31/99 08/31/01 
NOTE (99.30) 
08/31/99 08/31/01 
NOTE *(99:.215) 
08/31/99 08/31/01 
NOTE (99.21) 
08/31/99 08/31/01 
NOTE (99.30) 
08/31/99 08/31/01 
NOTE (99.14) 
11/27/00 08/31/01 
NOTE (99.21) 
12/14/00 08/31/01 


11 TREASURY 


DANIEL 


OF 
DALY 


SAN 
4 


FRANC 
aoe a4 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 06/30/01 
MAJOR SORT KEY IS ICC# 


CUSTP BANK FUND 
BROK SAFE 
912795608 19 9530 
40 000 
912795608 19 9906 
40 000 
912795HM6 19 928 
40 000 

BILLS 1.25% (M) 
9128275L2 "9 931 
40 000 
912827B92 19 100 
40 000 
912827239 19 100 
89 000 
912827239 aR) 100 
74 000 
912827239 19 100 
40 000 
912827239 19 100 
87 000 
9IZE275P3 9 100 
40 000 
9128275P3 159 100 
40 000 
ITZ ZSE3 19 100 
40 000 
9128275P3 19 100 
40 000 
9128275P3 19 100 
89 000 
9128275P3 alge) 100 
89 000 
9128275P3 19 100 
74 000 
ST2Z8 2. 5P3 19 100 
74 000 
91282 75P3 19 100 
87 000 
9128275P3 ALS) 9530 
87 000 
9128275P3 189 100 
40 000 
IVAB2TSPS 19 Sil 
40 000 


CPN RATE 
YTM TR 
4.8250 
4.9456 
4.7400 
4.8524 
4.5550 
4.7229 
4.7173 
4.8543 


5.5000 
5: 99'9'6 
7:87 50 
8.5648 
6.5000 
6.7804 
6.5000 
6.7804 
6.5000 
6.7804 
6.5000 
eho iG6 
5.5000 
56130 
5.5000 
5.5498 
5.5000 
5.6465 
5.5000 
5.6885 
a. 9000 
5.5450 
5.5000 
5.6885 
30.000 
5.5450 
5.5000 
5.6885 
5.5000 
5.6885 
5.5000 
5.5450 
5.5000 
6.2902 
5.5000 
6.0216 


PAR/ SHARES 
BOOK 
20,000,000.00 
19% co Zi 13 87 89 
4,000,000.00 
3,907, 306.67 
14,000,000.00 
1S AD027(239%,72 
38,000,000.00 
3:6, 9215, 68 0%28 


50,000,000.00 
49,843, 750).00 
7,000,000.00 
6,806, 890.63 
5,000,000.00 
4,941,406.25 
5,000,000.00 
4,941,406.25 
5,000,000.00 
4,941,406.25 
5,000,000.00 
4,865,176.64 
5,000,000.00 
4,989, 453513 
10,000,000.00 
9,990,700.00 
10,000,000.00 
912, CS 0229 
5,000,000.00 
4,982,421.88 
10,000,000.00 
9,991,600.00 
5,000,000.00 
4,982,421.88 
10,000,000.00 
97,9977, 600: 00 
5,000,000.00 
4,982,421.88 
5,000,000.00 
4,982,421.88 
10,000,000.00 
9,991,600.00 
45,000,000.00 
44,736, 328.13 
50,000,000.00 
49,816,406.25 


Eo (6-0 


487 


MARKET VALUE 

MARKET PRICE 
19,908,244.68 
99.54122340426 

3,981,648.94 
99.54122340426 
13, 191,581 458 
98.50986842105 
37,681, 275)..20 
99.16125100000 


50707 8,425,010 
100.1562500000 
1, 0397,37'5:. 00 
100.5625000000 
5,023,437. 50 
100. 4687500000 
970237;437250 
100.4687500000 
57023; 437. 50 
100.4687500000 
970237437750 
100.4687500000 
5, 014; 0:62:50 
100.2812500000 
OF 0.2'87, 12:5 2/0'0 
100.2812500000 
10,0287, £25200 
100.2812500000 
5,014,062.50 
100.2812500000 
10,0287, 125.00 
100.2812500000 
5,014,062.50 
100.2812500000 
107, 0287 125%, 010 
100.2812500000 
57014; 062% 50 
100.2812500000 
5,014; 062.50 
100.2812500000 
10,028,125.00 
100.2812500000 
45,126,562.50 
100.2812500000 
50,140, 625.00 
100.2812500000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
3647099 .09 
SUNGARD 
68,466.66 
SUNGARD 
230,280.56 
SUNGARD 


1,147,099 45 
SUNGARD 
207,099.45 
SUNGARD 
1087 6257372 
SUNGARD 
LO8 6278712 
SUNGARD 
VOB; ©2772 
SUNGARD 
L087 62772 
SUNGARD 
QUO S 16 
SUNGARD 
1837 831-352 
SUNGARD 
1637:831 252 
SUNGARD 

91 OSG 
SUNGARD 
1837 8Sie7 52 
SUNGARD 
915 IS a6 
SUNGARD 
1837'83is 52 
SUNGARD 

9A OLS ie6 
SUNGARD 
917 915116 
SUNGARD 
1837 SSioZ 
SUNGARD 
827,241.85 
SUNGARD 
HIBS) ILS 7 5 (Sak 
SUNGARD 


07/03/01 


PAGE: dL 
00:03:04 


UNREALIZED GAIN 
UNREALIZED LOSS 


317990524 
Di 875462 


58,861.30 


234, 375.100 
232,484.37 
82, 031-25 
82 03Is25 
82, O32'..25 
158,260.86 
24,609.37 
37,425.00 
99); 468.319 
31,640.62 
36,029.00 
31,640.62 
316, 925'..0'0 
31,640.62 
31,640.62 
3'6,525:...00 
390/234 37 


324,218.75 
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(RPTMKT ) 


INVEST 
NUMBER 


DESCRIPTION 
PURCHASE MATURITY DATE 


T 


2 


NOTE (99.26) 
12/21/00 08/31/01 
NOTE (99.28) 


12/28/00 08/31/01 


UNITED STATES TREAS 


G 


12/01/00 10/31/01 


NOTE (99.23) 
11/30/99 11/30/01 
NOTE (99.23) 


11/30/99. 11/30/01 
NOTE 

12/31/96 12/31/01 
NOTE (98.10) 
OL/317-97 01 /3.1:702 
NOTE (99.11) 

OMS 1/97 OLB 1/02 
NOTE (99.25) 
OLL31,/97 O1/731/02 
NOTE (99.16) 
01/31/97 01/31/02 
NOTE (99.16) 
01/31/97 01/31/02 
NOTE (99.16) 
01/31/97 01/31/02 
NOTE (99.18) 
01/31/00, 01/31/02 
NOTE (99.25) 
01/31/00 01/31/02 
NODE: .(9:9'.25)) 
01/31/00 01/31/02 
NOTE (99.18) 
01/31/00 01/31/02 
NOTE (99.25) 
01/31/00 01/31/02 
NOTE (99.18) 
01/31/00 01/31/02 
NOTE (99.16) 
04/30/97 04/30/02 
NOTE (99.16) 
06/30/00 06/30/02 
NOTE (99.16) 
06/30/00 06/30/02 
NOTE (99.16) 
06/30/00 06/30/02 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 


NTS 


M 


Cola Yo) eC OnUs Ne ty, 


R 


DANIEL 


OLE 
DAL ¥ 


SAN 
4 


FRAN (CLS: CO 


LOO} oF 45 =: A 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 06/30/01 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 

9128275P3 19 
40 

9128275P3 19 
40 

9128275R9 19 
40 

9128272C5 19 
40 

9128272C5 19 
87 

9128272E1 19 
40 

9128272G6 19 
89 

9128272G6 19 
74 

9128272G6 19 
87 

9128272G6 19 
89 

9128272G6 19 
89 

9128272G6 19 
74 

9128275x6 19 
40 

9128275x6 19 
45 

9128275x6 19 
89 

9128275x6 19 
89 

9128275x6 19 
87 

9128275xXx6 19 
87 

9128272S0 19 
50 

9128272Y7 19 
87 

9128272Y7 19 
40 

9128272Y7 19 
89 

9128274B5 19 
89 

9128274B5 19 
89 


CPN RATE 
YTM TR 
5.5000 
Do 1962 
5.5000 
5. PSL 
5:.8:790 
6.0907 
5.87/50 
6.0306 
5.8750 
6.0306 
6.1250 
6.1864 
6.2500 
6.6936 
6.2500 
6.4092 
6.2500 
6.3051 
6.2500 
6.3720 
6.2500 
6.3609 
6.2500 
6.3702 
6.3750 
6.6164 
6:53: 150 
6.5061 
6.3750 
6.5061 
6.3:750 
6. 62:21 
6.37190 
6.5019 
623750 
6.6121 
6.6250 
©. 1526 
6.2500 
6.5249 
6.2500 
6.5249 
6.2500 
6.5249 
5.5000 
5.6148 
5.5000 
5.6160 


PAR/SHARES 
BOOK 
45,000,000.00 
44,906,835.94 
25,000,000.00 
24,962,890. 63 
26,000,000.00 
25, 949,218.75 
25,000,000.00 
24,927, 134.38 
25,000,000.00 
24,927,734.38 
10,000,000.00 
9, 976; 962.50 
20,000,000.00 
19,,661,368.75 
6,000,000.00 
57 959,687 .50 
5,000,000.00 
4,988,350.00 
10,000,000.00 
9,948,437.50 
10,000,000.00 
9, 953,125.00 
10,000,000.00 
9, 949:;,218.. 75 
8,000,000.00 
di, 964, 379. 0.0 
8,000,000.00 
7, 980, 625. 00 
8,000,000.00 
71,980,625). 00 
8,000,000.00 
7,965,000.00 
8,000,000.00 
Typ 9 87 250), O10 
8,000,000.00 
7, 965,000.00 
10,000,000.00 
9,946, 600.00 
25,000,000.00 
24,873,046.88 
25,000,000.00 
24,873,046.88 
25,000,000.00 
24,873,046.88 
200,000.00 
199,010.00 
8,650,000.00 
SCUGy S250 


4 87 


MARKET VALUE 
MARKET PRICE 
457,126,562 90 
100.2812500000 
2570105 312550 
100.2812500000 
26,178, 750.00 
100.6875000000 
25,218, 750..00 
100.8750000000 
255,218; 7:50:00 
100.8750000000 
LO; UES; 629:..00 
101.1562500000 
20,282, 250:..00 
101.4062500000 
6,084,375.00 
101.4062500000 
51070; 312.50 
101.4062500000 
10,140, 625.00 
101.4062500000 
10,140, 625.00 
101.4062500000 
10,140, 625.00 
101.4062500000 
8,120,000.00 
101.5000000000 
8,120,000.00 
101.5000000000 
8,120,000.00 
101.5000000000 
8,120,000.00 
101.5000000000 
8,120,000.00 
101.5000000000 
8,120,000.00 
101.5000000000 
10,225,000.00 
102.2500000000 
257,910), 312.. 50 
102.2812500000 
25), 0110), 3125, 50 
102.2812500000 
25, D110), 32). 30, 
102.2812500000 
204,250.00 
102.1250000000 
8788370250 
102.1250000000 


RUN: 


07/03/01 


PAGE: 2 
00:03:04 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


827,241.85 
SUNGARD 
459,578.80 
SUNGARD 
2977,390.54 
SUNGARD 
124, 402.32 
SUNGARD 
124,402.32 
SUNGARD 
1,664.40 
SUNGARD 
521,408.84 
SUNGARD 
156,422.65 
SUNGARD 
1307.3 92%. 24 
SUNGARD 
260,704.42 
SUNGARD 
260,704.42 
SUNGARD 
260,704.42 
SUNGARD 
212), (SAY Bl: 
SUNGARD 
242 iS 4. 8 
SUNGARD 
21:2, N34: 8: 
SUNGARD 
21:2, 13'4.. 81: 
SUNGARD 
202,713.45, 82 
SUNGARD 
202, 134. BL 
SUNGARD 
111,616.85 
SUNGARD 
4.245 < 92 
SUNGARD 
4,245.92 
SUNGARD 
4,245.92 
SUNGARD 

2, 165.03 
SUNGARD 
UES IST Gel} 
SUNGARD 


219), U26 96 
107,421.87 
229, 931.25 
291 O15 362 
291,,025:...62 
139,0:62)./50 
619, 881..25 
124, 687.50 
81,962.50 
192) 8H SO 
187,500.00 
191,406.25 
155), 625). 010 
13:9), 3775.00 
13:9), 37.51.00 
155,000.00 
138,750.00 
155,000.00 
278,400.00 
697,265.62 
697,265.62 
697,265.62 

5,240.00 


227,080.00 








wre 


2» ee 


2100 OT \ar\0S 
iceiee i 


3) 
eee OT\27\05 
MGis# 30a "Se? 
PINITVOG OFAITAOS. 
4OSS 132° 707 

G74 22945 Of4 77105 
noletaa*>#) 

Ox37 AL OFNIT WS 


S Weiteee* +2 = 


SFysrey Sstatyes 

&b Rost ee Tees : 
OT\ZT OE ew 

L weag teases . 
SFASTASS or AGG 

5 4OLE t 2 A°F 3 i 


« - 2 ny a) fe 
iva sad OF A\FTNVOS 
di, Baas 8S ® 
25 ‘ { 
; e 
r + Lk: : 
> s ,eA = 
‘ = ? f 
~ 2s 
if > ' 
b } 7 
1: 
& * “<< = 
le oh 
; 
' 
= > 





orsessare 
wsasiere 


a SHS \0Ke 


STSSASE2 


shag 


ess 
ers 


7. 2 


ye 


U 


aug 


ZA at Sie eal 


oF A 
2% 2) as 


ye 


u = 






@-2G8F | 
e227 «80 
7 eat 


e°ehev 
2° Fi29 
£2305 
"Seo 





© & @ 
& 
- 
< 
re 
hot 








“+g* bagtaoe’ Co 


. orhet" pert oo : 
ae" 996" 900" Om. 


¥* 32" 656" 00 


~ 8990" 008" 00 
2 MY eao e382 


a 056° 900°79 


— ago" ese de 


#° 2G0°900°36 
x 3A2° 07 
2°00" Daa" 92 
sl aee ti ~<é 
6’ 3e? “23S S60 
TH" Wao * ans’ OF 
2 548° T34° SS 
To ore ¢ 


> 9m Ste oy 
spared 26 


Goa te, 
q 708 329 oF: 


$07 ° 
re 
ez tr 


en? 
fj 
; 


tat 


et 





I42° S52 














ae ¥39° 900: 00 

ror" B9C0CO9086 — 
- “g) 156"d00' 6p 
2HEEZNOCTS - 
~- 


ane <t re st ta] 


7 _ 
>s0 "* RE 


nk eangenenne - 
ire as 25 = 
he ue  euaratoeoy 


are 





age! cy 








a -" iis 34 
Pl See 
q = . 
of bone ~ 
- ' 
Sl Re 4 P oF oN 
4 > qa ‘35 3 
3 = =~ 
Pr. et ~ 
\ , A 
— = - = ey 
AvevT tee ee 
= - mf ¥ 
> eet thE op) 


ba 
oa i a0 a4 
veras % 
eee —- 


(RPTMKT) 


INVEST 
NUMBER 


DESCRIPTION 


M 


Cit 
Ree 


PURCHASE MATURITY DATE 


NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (88.20) 
09/27/94 08/15/03 
NOTE (95.26) 
11/28/00 11/15/03 
NOTE (99.28) 
04/05/01 11/15/03 
NOTE (99.23) 
04/11/01 11/15/03 
NOTE (99.23) 
04/11/01 11/15/03 
NOTE (99.30) 
05/10/01 11/15/03 
NOTE (99.16) 
05/15/01 12/15/03 
NOTE (99.15) 
05/15/02 -11/15:7.03 
NOTE (99.15) 
05/16/01 11/15/03 
NOTE (99.11) 
05/18/01, PU/15/03 
NOTE (99.13) 
05/23/01 11/15/03 
NOTE (99.13) 
05/23/01 -11/15/03 
NOTE (99.13) 
05/23/01 11/15/03 
NOTE (99.12) 
05/23/01 11/15/03 
NOTE (99.10) 
05/25/01 11/15/03 
NOTE (99.20) 
06/04/01 11/15/03 
NOTE (99.20) 
06/04/01 11/15/03 
NOTE (99.22) 
02/16/99 02/15/04 
NOTE (99.12) 
02/16/99 02/15/04 
NODE= ((95):277) 
08/15/00 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (9527) 
08/15/00 02/15/04 


X7/- 1G JOLUCN, TE 
DANTIEL 


Y 


OF 
DA LY 


SAN 
4 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 06/30/01 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 

9128274B5 19 
89 

9128274B5 19 
89 

40 

40 

912827403 19 
40 

912827403 19 
40 

9128274U3 19 
40 

912827403 159 
87 

912827403 19 
45 

9128274U3 19 
40 

9128274U3 19 
45 

912827403 19 
87 

912827403 19 
40 

912827403 19 
40 

912827403 19 
87 

912827403 19 
89 

912827403 19 
87 

912827403 1g 
45 

912827403 19 
87 

912827403 19 
87 

912827506 a9 
74 

9128275A6 159 
74 

9128275A6 a1E9 
40 

9128275A6 19 
45 

9128275A6 149 
89 


CPN RATE 
YTM TR 
5.5000 
5.6148 
5.5000 
5.6043 
5a 7500 
7.5200 
4.2500 
5.8164 
4.2500 
4.3091 
4.2500 
4.3741 
4.2500 
4.3676 
4.2500 
4.2762 
4.2500 
4.4736 
4.2500 
4.4803 
4.2500 
4.4805 
4.2500 
4.5313 
4.2500 
4.5089 
4.2500 
4.5089 
4.2500 
4.5055 
4.2500 
4.5258 
4.2500 
4.5533 
4.2500 
4.4261 
4.2500 
4.4142 
4.7500 
4.8246 
4.7500 
4.8925 
4.7500 
6.0915 
4.7500 
6.0915 
4.7500 
Ge OSES 


FRA N-G IS CO 

ls) = 9 9. 45 = 4) 4 8) 7] 
PAR/ SHARES MARKET VALUE 
BOOK MARKET PRICE 
150,000.00 153), 287.50 
149,257.50 102.1250000000 
1,000,000.00 1,021,250 00 
995,500.00 102.1250000000 
5,000.00 5, 139'. 06 
4,431.25 102.7812500000 


15,000,000.00 
14,368,359. 38 
20,000,000.00 
197970; 312.50 
20,000,000.00 
19 7-939;,062:..50 
20,000,000.00 
19,942,187). 50 
20,000,000.00 
197987, 500.00 
50,000,000.00 
497.138, ZB E225 
25,000,000.00 
24,865,234.38 
20,000,000.00 
19,894,497.28 
20,000,000.00 
19, 815; 679.35 
30,000,000.00 
29,847,248. 64 
15,000,000.00 
14, 923,624.33 
15,000,000.00 
14,924,796.20 
15,000,000.00 
14a, Slr, 764.915 
20,000,000.00 
19,882,472.83 
15,000,000.00 
£4, 973, 109.24 
25,000,000.00 
24,963, 018-01 
15,000,000.00 
147 990,777 81-525 
15,000,000.00 
14, 906,250.00 
15,000,000.00 
4 SHA; 2S HS 
15,000,000.00 
Te OS 7S) 
15,000,000.00 
WA SIA, ZU S US 


147,929; 6835.50 
99.53125000000 
19,906, 250.00 
99.53125000000 
£97906, 250 00 
99.53125000000 
19, 906,250.00 
99.53125000000 
19, 906,250.00 
99.53125000000 
49,765,625.00 
99.53125000000 
24,882,812.50 
99.53125000000 
£9; 906, 250..00 
99.53125000000 
19), 90:16, 2510', 00 
99.53125000000 
29,859, 3715'..00 
99.53125000000 
14, 929,687.50 
99.53125000000 
14,929, 687.50 
99.53125000000 
14,929, 687.50 
99.53125000000 
19, 906,250.00 
99.53125000000 
14,929,687.50 
99.53125000000 
24,882,812.50 
99.53125000000 
NS, OF 97687250 
100.5312500000 
15,079, 687.50 
100.5312500000 
179, OCW 5,0 
100.5312500000 
Si, O79), 687250 
100.5312500000 
HS ONS, 68u/ 250 
100.5312500000 


RUN: 


07/03/01 


PAGE: 3 
00:03:04 


CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 
2,073.07 
SUNGARD 
V3, 825.104 
SUNGARD 
108.01 
SUNGARD 
81,419.84 
SUNGARD 
108,559.78 
SUNGARD 
108,559.78 
SUNGARD 
108,559.78 
SUNGARD 
1L087,,999' 278 
SUNGARD 
271, 399). 46 
SUNGARD 
1357699373 
SUNGARD 
108,559.78 
SUNGARD 
108; 559:. 718 
SUNGARD 
LOZ, 839 ..67 
SUNGARD 
81,419.84 
SUNGARD 
81,419.84 
SUNGARD 
81,419.84 
SUNGARD 
1087 559:.. 19 
SUNGARD 
81,419.84 
SUNGARD 
135,699). 73 
SUNGARD 
2677079596 
SUNGARD 
26i7',,6:7,9)..56 
SUNGARD 
267, 679.56 
SUNGARD 
2677 07 ORO 
SUNGARD 
267), 6/9). 516 
SUNGARD 


UNREALIZED LOSS 
es 3,930.00 
25,750.00 
107.82 


961,.328.. 112 


-64,062.50 
=32; 812.50 
=35)7, 9Siiao0 


=81; 250): 00 
21,7, 343215 


177 S182 
14,062.50 
37,500.00 
39,843.75 
HO; 924... 8i 
18,750.00 
25, 181.25 


46,875.00 


= 9, 375:.:00 


-22,460.94 
128,906.25 


1737437 ~90 
705,468.75 
705,468.75 


705,468.75 
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— 
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(RPTMKT) 


INVEST 
NUMBER 


SUBTOTAL 


38842 FEDERAL HOME LOAN BANK 


DESCRIPTION 


M 


€ 


R 


PURCHASE MATURITY DATE 


NOTE (95.18) 
08/15/00 02/15/04 
NOTE (99.11) 
02/16/01 02/15/04 
NOTE (99.26) 
02/23/01 02/15/04 
NOTE (100.21) 
03/29/01 02/15/04 
NOTE (100.22) 
04/16/01 02/15/04 
NOTE (100.22) 
04/16/01 02/15/04 
NOTE (100.22) 
04/16/01 02/15/04 
NOTE (100.22) 
04/16/01 02/15/04 
NOTE (100.20) 
04/16/01 02/15/04 
NOTE (100.12) 
04/17/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (99.17) 
11/15/99 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (101.30) 
05/02/01 05/15/04 


(Investment Type) 


06/05/01 06/05/02 


38852 FEDERAL HOME LN BKS 


06/28/01 06/28/02 


hh Ye COUN or ¥ 


12 TREASURY NOTES 


DANTEL 


OF 


Di A ay 


SAN 


415 = 5.5 4 = 


BE ROAGN (Gel S620 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 06/30/01 
MAJOR SORT KEY IS ICC# 


CUSIP BANK FUND 
BROK SAFE 
9128275A6 19 100 
40 000 
9128275A6 19 100 
40 000 
9128275A6 19 100 
40 000 
9128275A6 19 100 
87 000 
9128275A6 19 100 
40 000 
9128275A6 9 100 
45 000 
9128275A6 19 100 
87 000 
9128275A6 19 100 
89 000 
9128275A6 aE) 100 
87 000 
9128275A6 19 100 
40 000 
9128275A6 19 100 
89 000 
9128275A6 19 100 
45 000 
9128275A6 19 100 
40 000 
9UZB2TSES 19 100 
45 000 
S128 275E9 19 100 
45 000 
9128275F5 159 100 
87 000 
9128275F5 Ake) 100 
89 000 
9128275F5 19 100 
40 000 
9128275F5 LS 100 
40 000 

45.76% (M) 
3133MFJIL3 RS 100 
40 000 
3133MFQB7 169 1 
40 000 


CPN RATE 
YTM TR 
4.7500 
6.1845 
4.7500 
4.9941] 
4.7500 
4.8236 
4.7500 
4.5147 
4.7500 
4.4868 
4.7500 
4.4868 
4.7500 
4.4838 
4.7500 
4.4868 
4.7500 
4.5222 
4.7500 
4.6109 
4.7500 
4.5758 
4.7500 
4.5848 
4.7500 
4.5818 
95-2500 
5.8824 
5.2500 
6.7885 
5.2500 
6.7932 
5.2500 
6.7885 
5.2500 
6.7885 
5.2500 
4.5642 
5.1656 
5.4450 


4.0000 
4.0258 
4.0300 
4.0300 


PAR/SHARES 
BOOK 


15,000,000.00 
14), 3327,034..2:5 
30,000,000.00 
29),802;,3713'.96 
18,000,000.00 
Ii, 9825 332.93 
10,000,000.00 
10,127 610'..50 
10,000,000.00 
10,147,479.28 
10,000,000.00 
10,147,479.28 
10,000,000.00 
10:;,148:, 260.53 
10,000,000.00 
10,147,479.28 
10,000,000.00 
10,138,104.28 
25,000,000.00 
25,289, 947.34 
25,000,000.00 
257501, Sol 
25,000,000.00 
25,3917 497 576 
25,000,000.00 
25,353,450.89 
20,000,000.00 
19,506,250.00 
10,000,000.00 

OR Or, VOTES O 
10,000,000.00 

9,465, 625.00 
10,000,000.00 

9,467,187.50 
20,000,000.00 
V8, 93.4, 37'5*. 00 
50,000,000.00 
507, 960; 937.50 


1370005000.00 
1362329180.63 


25,000,000.00 
24,993,750.00 
9,600,000.00 
9,600,000.00 


448 7 


MARKET VALUE 
MARKET PRICE 


15,079, 687.50 
100.5312500000 
30,159, 375.00 
100.5312500000 
18,095, 625.00 
100.5312500000 
10,053,125.00 
100.5312500000 
10,053,125.00 
100.5312500000 
10,053,125.00 
100.5312500000 
10,053,125.00 
100.5312500000 
10,053,125.00 
100.5312500000 
10,053,125.00 
100.5312500000 
25, 132,612.50 
100.5312500000 
25,,132,012)50 
100.5312500000 
25,132,812.50 
100.5312500000 
25,132,812.50 
100.5312500000 
20, 350,000.00 
101.7500000000 
10,175,000.00 
101.7500000000 
10,175,000.00 
101.7500000000 
10,175,000.00 
101.7500000000 
20, 350,000.00 
101.7500000000 
50,875,000.00 
101.7500000000 


1377415451.56 
100.5409070000 


25,000,000.00 
100.0000000000 

SFIS 7 OOO SOW 
99.96875000000 


PAGE: 4 


RUN: 07/03/01 00:03:04 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


267, 679.56 
SUNGARD 
5357, 39911 
SUNGARD 
320,215.47 
SUNGARD 
11:8),,4.53;./014 
SUNGARD 
178,453.04 
SUNGARD 
178,453.04 
SUNGARD 
178,453.04 
SUNGARD 
178,453.04 
SUNGARD 
178,453.04 
SUNGARD 
446,132.60 
SUNGARD 
446,132.60 
SUNGARD 
446,132.60 
SUNGARD 
446,132.60 
SUNGARD 
134,103.26 
SUNGARD 
67, 05i".63 
SUNGARD 
67), Oba. 63 
SUNGARD 
O77, 0517263 
SUNGARD 
13'4;203%..26 
SUNGARD 
33D) 2598..9 
SUNGARD 


Wy 222 D2 
SUNGARD 
3,224.00 
SUNGARD 


747,696.25 
360,937 250 


132;7187'..50 


-9, 375.00 
=o O0Z25. 00 
=15;°625'90.0 
-16,406.25 
=15;, 625-100 


-6,250.00 
42,968.75 


21,484.37 
21, 343515 
297 39.062 
843,750.00 
WOM BU2Z 7450. 
709,375.00 
107), 812250. 


15, 4S 6257010 


85; 937-50 


17), 100),;813%.189 
-410,742.19 


6,250.00 


-3,000.00 
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INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 06/30/01 
MAJOR SORT KEY IS ICC# 


Cl) Y¥ 7 1-0 UN T Y OF 
MR. DANIEL DA Liay 
(RPTMKT) 

INVEST DESCRIPTION CUSIP BANK FUND 
NUMBER PURCHASE MATURITY DATE BROK SAFE 
A 38853 FEDERAL HOME LN BKS 3133MFQB7 19 100 
06/28/01 06/28/02 40 000 
A 38854 FEDERAL HOME LN BKS 3133MFQB7 1:9 901 
06/28/01 06/28/02 40 000 
A 38855 FEDERAL HOME LN BKS 3133MFQB7 19 9902 
06/28/01 06/28/02 40 000 

SUBTOTAL (Investment Type) 22 FEDERAL HOME LOA 2.49% (M) 
A 38844 FEDERAL NATL MTG ASSN 31359MJF1 149 100 
06/05/01 05/23/03 45 000 
A 38845 FEDERAL NATL MTG ASSN 31359MJF1 159 100 
06/05/01 05/23/03 45 000 

SUBTOTAL (Investment Type) 23 FEDERAL NATIONAL 1.13% (M) 
A 38691 FEDERAL NATL MTG ASSN DISC 313589HT3 1:9 9530 
02/05/01 07/05/01 40 000 
A 38848 FEDERAL NATL MTG ASSN DISC 313589JG9 19 860 
06/21/01 07/18/01 40 000 
A 38849 FEDERAL NATL MTG ASSN DISC 3135895H7 19 928 
06/21/01 07/19/01 40 000 
A 38574 FEDERAL NATL MTG ASSN DISC 313589MP5 159 100 
10/18/00 10/05/01 40 000 
A 38575 FEDERAL NATL MTG ASSN DISC 313589MP5 19 100 
10/18/00 10/05/01 40 000 
A 38685 FEDERAL NATL MTG ASSN DISC 313589MP5 19 926 
01/26/01 10/05/01 40 000 
A 38643 FEDERAL NATL MTG ASSN DISC 313589NT6 19 930 
12/14/00 11/02/01 40 000 
A 38781 FEDERAL NATL MTG ASSN DISC 313589NT6 129 9904 
04/09/01 11/02/01 40 000 
A 38669 FEDERAL NATL MTG ASSN DISC 313589PHO 19 902 
01/08/01 11/16/01 40 000 
A 38633 FEDERAL NATL MTG ASSN DISC 313589PX5 19 9530 
12/11/00 11/30/01 45 000 
A 38670 FEDERAL NATL MTG ASSN DISC 313589PX5 19 907 
01/08/01 11/30/01 40 000 
A 38671 FEDERAL NATL MTG ASSN DISC 313589PX5 19 Silay 
01/08/01 11/30/01 40 000 
A 38690 FEDERAL NATL MTG ASSN DISC 313589RB1 119 924 
01/26/01 12/28/01 40 000 
A 38719 FEDERAL NATL MTG ASSN DISC 313589RB1 19 100 
02/27/01 12/28/01 40 000 


CPN RATE 
YTM TR 
4.0300 
4.0300 


4.0200 
4.0286 


4.7000 
4.7000 


4.7000 


4.9450 
5.0490 
3.6500 
3.6600 
3.6500 
3.6604 
6.1100 
6.4982 
6.1050 
6.4926 
4.9700 
5.1491 
5.7400 
6.0517 
4.1800 
4.2829 
4.9200 
5.1391 
5: 71200 
6.0609 
4.9000 
2.1275 
4.9000 
Dele 15 
4.9100 
5.1458 
4.6000 
4.7859 


PAR/ SHARES 
BOOK 


29,000,000.00 
29,000,000.00 
8,000,000.00 
8,000,000.00 
3,400,000.00 
3,400,000.00 


75,000,000.00 
74,993,750.00 


20,000,000.00 
20; 031,333.33 
14,000,000.00 
14, 021 5,933.38 


34,000,000.00 
34,053,266.66 


c 


15,000,000.00 


1:4,,690;,:93'7' 50 
44,100,000.00 
43,979), 276.25 
5,000,000.00 
4,985,805.56 
5,000,000.00 
4,701,288.89 
20,000,000.00 
1:87:806,133..33 
2,500,000.00 
2, 413;025.00 
23,000,000.00 
21,815,487 .22 
15,000,000.00 
14, 639,475.00 
4,775,000.00 
4,571, 394.00 
25,000,000.00 
23,993,833 ..33 
8,000,000.00 
7,645,022.22 
7,000,000.00 
6,689,394.44 
15,000,000.00 
14, 312,600.00 
25,000,000.00 
24,028, 888.89 


O 


4487 


MARKET VALUE 
MARKET PRICE 
28;,990;,937.90 
99.96875000000 
1¢997,500,..00 
99.96875000000 
3, 398,937.50 
99.96875000000 
74,984,375.00 
99.97916700000 


20,037 ,7:500'..0.0 
100.1875000000 
14,026,250.00 
100.1875000000 
34,063,750.00 
100.1875000000 


14,993, 8332.33 
99.95888888889 
44,022,947.50 
99.8252777 7778 

4, 990, 750.00 
99.81500000000 

4,951,200.00 
99.02400000000 
19,804,800.00 
99.02400000000 

2,475, 600.00 
99.02400000000 
22;,-11.3,, 225 \.'916 
98. 7/5310 1a 
14,812, 966.67 
98 7 53dA Tia 

4,708, 738.92 
98 . 61233333333 
24,616, 833.33 
98 .46733333333 

dO, 386,./07 
98.467/33333333 

6,892,713 '.33 
98 . 46733333333 
14,726,250.00 
98.17500000000 
24, S43; 7/5 0R 00 
98.17500000000 


RUN: 


07/03/01 


PAGE: 5 
00:03:04 


CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 


aes Sealy, 
SUNGARD 
2,686.67 
SUNGARD 
1,242.83 
SUNGARD 


99 2227.22 
SUNGARD 
69,455.55 
SUNGARD 


300,820.83 
SUNGARD 
44,712.50 
SUNGARD 
5,069.44 
SUNGARD 
217,244.44 
SUNGARD 
868,266.67 
SUNGARD 
93, 841...67 
SUNGARD 

U2 9 pT R22 
SUNGARD 
1:4:4;,558:.33 
SUNGARD 
113, 549:.50 
SUNGARD 
802,388.89 
SUNGARD 
189,466.67 
SUNGARD 
165,783.34 
SUNGARD 
31:97, 15000 
SUNGARD 
S3OO7 stv = aL 
SUNGARD 


UNREALIZED LOSS 


-9,062.50 


—2;,,500.,00 


6,250.00 
-15,625 .00 


37;,900:..00 


26,250.00 


2,,075:..00 


=i 041-25 


=125::00 
32,666.67 


130,400.00 
8,733.33 
167, 951.42 
28,933.34 
23,4 09042 
220, Old 
42,897.78 
311), D330) 
94,500.00 


118,750.00 
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Clty 7 COU NET ¥ 


MR. 
(RPTMKT) 
INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY DATE 
38787 FNMA DISCOUNT NOTES 
04/09/01 02/08/02 
38729 FEDERAL NATL MTG ASSN DISC N 
03/09/01 02/22/02 
38730 FEDERAL NATL MTG ASSN DISC N 
03/09/01 02/22/02 
38731 FEDERAL NATL MTG ASSN DISC N 
03/09/01 02/22/02 
38732 FEDERAL NATL MTG ASSN DISC N 
03/09/01 02/22/02 
38733 FEDERAL NATL MTG ASSN DISC N 
03/09/01 02/22/02 
SUBTOTAL (Investment Type) 
38765 FEDL FARM CRED BK CONS DISC 
03/29/01 11/02/01 
38688 FEDL FARM CRED BK CONS DISC 
01/26/01 01/24/02 
SUBTOTAL (Investment Type) 42 FARM 


QP 


38668 


38676 


38689 


38686 


38699 


38705 


38739 


38766 


38784 


38636 


SUBTOTAL (Investment Type) 


FEDL HOME LOAN BK CONS 
01/08/01 07/06/01 
FEDL HOME LOAN BK CONS 
Oile/ 157701. OT /EL/ On 
FEDL HOME LOAN BK CONS 
01/26/01 07/18/01 
FEDL HOME LOAN BK CONS 
01/26/01 07/20/01 
FEDL HOME LOAN BK CONS 
02/07/01 08/08/01 
FEDL HOME LOAN BK CONS 
02/14/01 08/08/01 
FEDL HOME LOAN BK CONS 
03/09/01 08/30/01 
FEDL HOME LOAN BK CONS 
03/29/01 09/26/01 
FEDL HOME LOAN BK CONS 
04/09/01 09/26/01 
FEDL HOME LOAN BK CONS 
12/12/00 09/28/01 


43 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DANTIE 
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OF 


DALY 


SAN 
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INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 06/30/01 
MAJOR SORT KEY IS ICC# 


CUSIP 


313589SV6 


313589TK9 


313589TK9 


313589TK9 


313589TK9 


313589TK9 


41 FNMA DISCOUNT NO 


313313NT1 


3I331T3SE9 


CREDIT DISC 


313385HU3 


313385HZ2 


313385IG2 


313385J3I6 


313385KD7 


313385KD7 


313385LBO 


313385ME3 


313385ME3 


313385MG8 


FEDERAL HOME LOA 


BANK 
BROK 


7.53% (M) 


19 
40 
19 
40 


. 33% (M) 


19 
40 
az) 
40 
9 
40 
19 
40 
19 
40 
9 
40 
A: 
40 
Is9 
40 
19 
40 
h9 
40 


6.62% (M) 


100 
000 
9530 
000 


925 
000 
892 
000 
923 
000 
9530 
000 
9530 
000 
100 
000 
879 
000 
100 
000 
9906 
000 
9901 
000 


CPN RATE 
YTM TR 


4.5200 
4.7278 
4.5200 
4.7278 
4.5200 
4.7278 
4.5200 
4.7278 
4.5200 
A I278 


4.8114 


5.3033 
5.1200 
5.2492 
5.1200 
S2907 
4.9250 
5.0508 
4.9500 
5.0720 
4.6500 
4.7569 
4.4400 
4.5414 
4.2000 
4.2850 
5.8200 
6.1063 
5.0526 
SiGe, 


PAR/SHARES 
BOOK 
6,000,000.00 
Dy 1 905058533 
2,000,000.00 
19127111 1 
2,000,000.00 

AP AON 27 le leleeelet 
2,000,000.00 

1 Oe eee tell 
2,000,000.00 
LOT aT AD 
1,000,000.00 
95'6;055'.96 
229,375, 000..00 
2215-2 6 LEIS OG 


5,000,000.00 
4,866,172.22 
5,000,000.00 
4,753,966.67 
10,000,000.00 
9, 620,138.89 


45,000,000.00 
43,858,875.00 
15,000,000.00 
14, 623,020.83 
11,000,000.00 
LO 129 sade Ut 
8,000,000.00 
7,800,888.89 
50,000,000.00 
48,755,069.45 
25,000,000.00 
24,398,437.50 
4,000,000.00 
3910), 100.00 
5,000,000.00 
4,888, 383.33 
12,000,000.00 
11,762,000.00 
25,000,000.00 
23,8277 916'..67 
200,000,000.00 
194,,554),042.7.8 


C 


O 


4487 


MARKET VALUE 
MARKET PRICE 
5,864, 950.00 

97.74916666667 
1,952,144.44 
9760722222222 
1,952,144.44 
9760722222222 
1,952,144.44 
97 60722222290 
1,952,144.44 
9760722222909 
976,072.22 
97.60722222222 
226,780, 585.29 
98 .86892000000 


4, 938,000.00 
98.76000000000 
4,895,925.00 
97.91850000000 
9, 83:3//7925'00 
98.33925000000 


44,976,937.50 
99.94875000000 
14,984,625.00 
99.89750000000 
10,/98:0), 832-50 
99.82575000000 

7,984,420.00 
99.80525000000 
49,805,250.00 
99.61050000000 
24,902,625.00 
99.61050000000 

3, 9115, 033)33 
99:338'833333333 

4,-99'5); 6945107. 
99) s11308333333 
V1./893',970).00 
99-1130 8333333 
24-113) peso! 
99.09269444444 


LOG 23 2712 lela! 
99.61631100000 


RUN: 07/03/01 


CURR ACCR INT 
PRICE SOURCE 
Loi Arne les Ha Leal yg 
SUNGARD 
28,626.67 
SUNGARD 
28,626.67 
SUNGARD 
28,626.67 
SUNGARD 
28,626.67 
SUNGARD 
147313233 
SUNGARD 


DF TOD 6916 
SUNGARD 
EOS, 733i233 
SUNGARD 


1,109,250:.00 
SUNGARD 
355, 437250 
SUNGARD 
244,053.33 
SUNGARD 
177 49333 
SUNGARD 
985,000.00 
SUNGARD 
47:0, 7937250 
SUNGARD 
58,900.00 
SUNGARD 
57, 96667 
SUNGARD 
116,200.00 
SUNGARD 


SWZ S/S) 5 O0)e 


SUNGARD 


PAGE: 6 
00:03:04 


UNREALIZED GAIN 
UNREALIZED LOSS 


17,760.00 
11,406.66 
11,406.66 
11,406.66 
11,406.66 

5, 103233 


=, 1L66./25 


14,122.22 


36,225.00 


65, 180255 
3377 250/200 
6, 933-33 
9), 3045477) 
15,370.00 


132,881.94 
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(RPTMKT ) 


INVEST 
NUMBER 


MR 
DESCRIPTION 
PURCHASE MATURITY DATE 
FEDL HOME LN MTG CORP DISC 
04/04/01 07/05/01 
FEDL HOME LN MTG CORP DISC 
04/04/01 07/05/01 
FEDL HOME LN MTG CORP DISC 
03/23/01 07/23/01 
FEDL HOME LN MTG CORP DISC 
03/14/01 09/13/01 
FEDL HOME LN MTG CORP DISC 
02/14/01 09/21/01 
FEDL HOME LN MTG CORP DISC 
02/23/01 09/21/01 
FEDL HOME LN MTG CORP DISC 
02/27/01 09/21/01 
FEDL HOME LN MTG CORP DISC 
02/27/01 09/21/01 
FEDL HOME LN MTG CORP DISC 
03/09/01 09/21/01 
FEDL HOME LN MTG CORP DISC 
03/05/01 09/24/01 
FEDL HOME LN MTG CORP DISC 
03/15/01 09/28/01 
FEDL HOME LN MTG CORP DISC 
04/09/01 10/05/01 
FEDL HOME LN MTG CORP DISC 
02/23/01 11/19/01 
FEDL HOME LN MTG CORP DISC 
02/27/01 12/28/01 
FEDL HOME LN MTG CORP DISC 
01/08/01 01/03/02 
FEDL HOME LN MTG CORP DISC 
01/26/01 01/03/02 
FEDL HOME LN MTG CORP DISC 
02/23/01 01/31/02 
FEDL HOME LN MTG CORP DISC 
03/02/01 02/28/02 
FEDL HOME LN MTG CORP DISC 
03/09/01 02/28/02 
FEDL HOME LN MTG CORP DISC 
03/09/01 02/28/02 
FEDL HOME LN MTG CORP DISC 
03/09/01 02/28/02 
FEDL HOME LN MTG CORP DISC 
03/09/01 02/28/02 
FEDL HOME LN MTG CORP DISC 


03/29/01 02/28/02 


Cae Tye /s C6 On UeNe Er 


DANIEL 


Y 


OF 
D A Ley. 


SAN 
4 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 06/30/01 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 

3133 97HT1 19 
40 

313397HT1 19 
40 

3133975M4 169 
40 

313397LRO 19 
40 

31339722 19 
40 

313397 LZ2 19 
40 

313397L22 alge) 
40 

313397L2Z2 19 
40 

313397L22 dy) 
40 

313397MC2 19 
40 

313397MG3 9 
40 

313397MP3 159 
40 

313397PL9 19 
40 

313397RB9 ES 
40 

313397RH6 19 
40 

313397RH6 19 
40 

313397SM4 19 
40 

313397TR2 19 
40 

S13 397TR2 19 
40 

8113397 TR2 1:9 
40 

S13 3,97 TRZ 189 
40 

S133: 97 2RZ 19 
40 

313397TR2 19 
40 


FUND 
SAFE 


CPN RATE 
YTM TR 


4.5700 
4.6240 
4.5700 
4.6240 
4.5000 
4.5697 
4.6100 
4.7206 
4.8800 
5.0293 
4.8200 
4.9594 
4.7000 
4.8299 
4.6900 
4.8193 
4.6200 
4.7392 
4.6300 
4.7541 
4.5400 
405511 
4.1900 
4.2792 
4.7700 
4.9463 
4.5900 
AT ou 
4.8500 
D097 2 
4.9000 
Die 3 92 
4.7200 
4.9416 
4.5300 
4.7468 
4.5300 
4° 13115 
4.5300 
AR SHS 
4.5300 
41315 
4.5300 
425/315 
4.3100 
4.4906 


Boek ASN..G) fS:iGs oO 
doe oom ae eA ay Bs] 
PAR/ SHARES MARKET VALUE 
BOOK MARKET PRICE 


21,500,000.00 
21,248,903.89 
5,000,000.00 
4,941,605.56 
50,000,000.00 
49,237,500.00 
24,000,000.00 
23,437,580.00 
25,000,000.00 
2475257, 333.33 
20,000,000.00 
19,437, 666.67 
50,000,000.00 
48,699, 277.78 
15,000,000.00 
14,597, 441.67 
9,000,000.00 
8, 773,,,620..00 
10,000,000.00 
9,738,919.44 
25,000,000.00 
24,378,902.78 
20,000,000.00 
OF D835 20.918 
5,000,000.00 
4 827, 187.50 
25,000,000.00 
24,031,000.00 
4,000,000.00 
3,806,000.00 
10,000,000.00 
9,534,500.00 
5,000,000.00 
4,775,800.00 
10,000,000.00 
97 0481/22 5%..00 
7,000,000.00 
6, 6877115255 
8,000,000.00 
7,642,417.77 
8,000,000.00 
T6427 4 
3,000,000.00 
2,865, 906.69 
2,000,000.00 
LA) SOs OY 


21, 4917/1 8'5:.,00 
99.95900000000 
AO DR IDOSOO 
99.95900000000 
49,887,250.00 
99.77450000000 
23,818, 946.67 
99'.24561 7171111 
24, 7917 01389 
9916405955996 
197 8327-01 a1 
99.16405555556 
49,582,027.78 
99.16405555556 
14,874, 608.33 
99.16405555556 
8,924,765.00 
99.16405555556 
OF U3 4d 22 
99F U3347 222222 
24; 12135 413). 61 
99.09269444444 
1:9), 8007333. 33 
99.02666666667 
4,929,304.17 
98.58608333333 
24, 546,250.00 
98.18500000000 
3,924,980.00 
98.12450000000 
9,812,450.00 
98.12450000000 
4° 892), 108.33 
97.84216666667 
97159798333 
911, 99:9833833333 
67,829) 188.33 
97 95983833333 
7,804, 786.67 
G7F 5 O98333333'3 
7,804, 786.67 
Oe DOI83333333 
DEAT ED 5 OO) 
97. 55983333333 
SF LOO s Oi 
S559 83833333 


RUN: 


07/03/01 


PAGE: 7 
00:03:04 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


240,178.89 
SUNGARD 
5571899:159 
SUNGARD 
625,000.00 
SUNGARD 
334993533 
SUNGARD 
464,277.78 
SUNGARD 
34277155559 
SUNGARD 
809,444.44 
SUNGARD 
242,316.66 
SUNGARD 
131,670.00 
SUNGARD 
Sa Ole. del 
SUNGARD 
340,500.00 
SUNGARD 
L937 2052.55 
SUNGARD 
84,800.00 
SUNGARD 
395250500 
SUNGARD 
93,766.67 
SUNGARD 
2027 333.355 
SUNGARD 
837 Oued 
SUNGARD 
1525, 298233 
SUNGARD 
100;193'34 
SUNGARD 
114750667 
SUNGARD 
LAS Ole Om) 
SUNGARD 
APT 93999 
SUNGARD 
BX NO > Us} 
SUNGARD 


2 LOZ 22 
488.89 
24,750.00 
467 313-54 
68,902.78 
52,388.89 
Vd B30 525'6 
34,850.00 
19,475.00 
22,666.67 
537 7/70R83 
28,800.00 
22;, 16 OF 
120,000.00 
257,21 3538 
65,616.67 
32; 39722 
60,500.00 
41,879.44 
47,862.23 
47,862.23 
17, 948532 


oF A422 
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(RPTMKT) 


INVEST DESCRIPTION 
PURCHASE MATURITY DATE 


NUMBER 


Col T2Y0/-C OnU NY By 
L DALY 
INVESTMENT INVENTORY WITH MARKET VALUE 


MR. 


38758 FEDL HOME LN MTG CORP DISC N 


037/27 /0L 03/15/02 


38786 FEDL HOME LN MTG CORP DISC N 


SUBTOTAL 


38834 


04/09/01 03/15/02 


(Investment Type) 


WELLS FARGO C/P 


06/01/01 07/06/01 


38835 WELLS FARGO C/P 


38836 


38837 


38838 


38839 


38788 


38790 


06/01/01 07/06/01 


WELLS FARGO C/P 


06/01/01 07/06/01 


WELLS FARGO C/P 


06/01/01 07/06/01 


WELLS FARGO C/P 


06/01/01 07/06/01 


WELLS FARGO C/P 
06/01/01 07/06/01 
BK AMER C/P 
04/10/01 07/10/01 
BK AMER C/P 
04/11/01 08/14/01 


SUBTOTAL (Investment Type) 


BK AMER C.D. 
03/02/01 07/03/01 
BK AMER C.D. 
03/02/01 07/03/01 
BK AMER C.D. 
11/20/00 07/18/01 
BK AMER C.D. 
11/20/00 07/18/01 
BK AMER C.D. 
11/20/00 07/18/01 
BK AMER C.D. 
11/20/00 07/18/01 
BK AMER C.D. 
11/20/00 07/18/01 
BK AMER C.D. 
11/20/00 07/18/01 
BK AMER C.D. 
11/20/00 07/18/01 


DANTE 


O F 


SAN 


Aa 


FUR A LN CL SC +O 


oo 45 = 


INVESTMENTS OUTSTANDING AS OF 06/30/01 
MAJOR SORT KEY IS ICC# 


CUSIP 


313397UG4 


313397UG4 


BANK 
BROK 
19 
40 
lS) 
40 


44 FMC DISCOUNT NOT 12.37% (M) 


9497FOU65 


9497FOU65 


9497FOU65 


9497FOU65 


9497FOU65 


9497FOU65 


0660POUA9 


O0660POVEO 


81 COMMERCIAL PAPER 


06050EWV3 


06050EWV3 


06050EVA0 


06050EVA0 


06050EVA0 


06050EVAO0 


06050EVAO 


06050EVAO 


06050EVAO0 


cS 
41 
19 
41 
169 
41 
159 
41 
19 
41 
19 
41 
aS 
40 
19 
40 


4.97% (M) 


1:9 
40 
19 
40 
19 
40 
1) 
40 
9 
40 
159 
40 
19 
40 
1) 
40 
iS) 
40 


FUND CPN RATE 


SAFE 


858 
000 
900 
000 
924 
000 
901 
000 
903 
000 
100 
000 
100 
000 
100 
000 


YTM TR 
4.2200 
4.4022 
4.0500 
AS 2AML 


4.7293 


4.0000 
4.0157 
4.0000 
4: OU? 
4.0000 
4.0156 
4.0000 
4.0157 
4.0000 
4.0157 
4.0000 
4. OSS 
4.5700 
4.6234 
4.4900 
4.5611 


4.3988 


4.9200 
4.9200 
4.9200 
4.9200 
6.5700 
6.5700 
6.5700 
6..5:70:0 
6.5700 
6.5700 
6.5700 
6.5700 
6.5700 
6.5700 
6.5700 
6.5700 
6.5700 
6.5700 


PAR/ SHARES 
BOOK 


13,000,000.00 
12, 462,067.22 
2,000,000.00 
1, 923),,500:..00 


376,500,000.00 
3'69,,94'3;,,8:63'. OF 


14,000,000.00 
13,949, 599...00 
5,000,000.00 
4,980, 555:. 00 
10,000,000.00 
9,961), 11.00 
5,000,000.00 
4,980), 555: j00 
2,000,000.00 
1, 9912, 222:..00 
14,000,000.00 
13) 949; 951. 56 
50,000,000.00 
49,422,402.78 
50,000,000.00 
49,220,486.11 


150, 000,000.00 
148,448,444.45 


9,600,000.00 
9,600,000.00 
15,400,000.00 
15, 400,000.00 
40,000.00 
40,000.00 
93,000.00 
93,000.00 
L757 00000 
175,000.00 
3,000,000.00 
3,000,000.00 
2,000,000.00 
2,000,000.00 
1,000,000.00 
1,000,000.00 
4,000,000.00 
4,000,000.00 


4487 


MARKET VALUE 
MARKET PRICE 


E22, 603, LL... 8:3 
9740858333333 

1, 948, 171, 67 
97. 40858333333 


372, 482 , 528. 61 
98 .93267700000 


0379927650200 
99.94750000000 

4.991 (31-5 200 
99.94750000000 

9799.4, 150: 500 
99.94750000000 

4, 9977 379200 
99.94750000000 

1.993;7:950:200 
99.94750000000 
1:3, 992;,:690 ..00 
99.94750000000 
49,952,750-00 
99.90550000000 
49,769,000.00 
99.53800000000 


149,695,500.00 
99.79700000000 


9),,600 /88.6:.52 
100.0092346142 
iS, 40d 422013 
100.0092346142 
40,053.26 
100.1331537742 
93), 123).83 

100 213312537742 
WHS 23302 
VOOSL3IS1LSS74:2 
3,003,994.61 
EOOPLSSUS37 7/42 
2,002, 663.08 
100.1331537742 
1 OOM S304 
HOOK I3S3U53i77 42 
4,005,326.15 
LOO. as3tSs07 742 


RUN: 


07/03/01 


PAGE: 8 


00:03:04 


CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 


1)4'67,293;.33 
SUNGARD 
18,675.00 
SUNGARD 


46,667.14 
SUNGARD 
16,667.14 
SUNGARD 
3353331243 
SUNGARD 
16,667.14 
SUNGARD 
6,666.86 
SUNGARD 
46,664.95 
SUNGARD 
9207472522 
SUNGARD 
505;1251700 
SUNGARD 


15:8:,.7 5200 
SUNGARD 
254,664.67 
SUNGARD 
1,627.90 
SUNGARD 
3,784.87 
SUNGARD 
7722-06 
SUNGARD 
12271092250 
SUNGARD 
81,395.00 
SUNGARD 
40,697.50 
SUNGARD 
627 7 FORO 
SUNGARD 


UNREALIZED LOSS 


94), 199...28 


5, 9.916 67 


427.86 
152.:8'6 
305.517 
152.86 
61.14 
427.49 
97 B15 100 


43,388.89 


886.52 
1, 422) 523 
53.26 
123.83 
233502 
3',994'..61! 
2,663.08 
7 SstS Se! 


Dy 326). 15 
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INVEST 
NUMBER 


ty ep ee 


> 


A 


DESCRIPTION 


Cre Yas/C1OnUSN Ey. 


MR. 


DANTEL 


Our 


DALY 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 06/30/01 
MAJOR SORT KEY IS ICC# 


PURCHASE MATURITY DATE 


BK AMER C.D. 
11/20/00 07/18/01 
BK AMER C.D. 
05/08/01 07/31/01 
BK AMER C.D. 
05/08/01 07/31/01 
BK AMER C.D. 
06/13/01 08/14/01 
BK AMER C.D. 
06/13/01 08/14/01 
BK AMER C.D. 
O1/03/0L. 09711 /01 
BK AMER C.D. 
01/03/01. 09/11/01 
BK AMER C.D. 
05/01/01 02/12/02 
BK AMER C.D. 
05/01/01 02/26/02 
BK AMER C.D. 
05/04/01 03/12/02 
BK AMER C.D. 
05/07/01 05/01/02 
BK AMER C.D. 
05/09/01 05/06/02 
BK AMER C.D. 
05/04/01 05/07/02 
BK AMER C.D. 
05/07/01 05/29/02 


SUBTOTAL (Investment Type) 


38833 


PUBLIC TIME (COLL) 
05/25/01 01/01/02 


SUBTOTAL (Investment Type) 


GRAND TOTAL 


CUSIP BANK 
BROK 
O06050EVAO0 1E9 
40 
06050EXX8 LS 
40 
06050EXX8 19 
40 
O6050EYKS5 ig) 
40 
O6050EYK5 19 
40 
06050EVU6 19 
40 
06050EVU6 1g 
40 
O6050EXP5 19 
40 
06050EXQ3 19 
40 
O06050EXU4 a) 
40 
O6050EXV2 aK 
40 
O6050EYA7 19 
40 
O6050EXT7 19 
40 
06050EXWO 19 
40 

91 NEGOTIABLE C.D.' 17.51% (M) 
19 
41 

1010 PUBLIC TIME DE . 03% (M) 


858 
000 


SAN BE REA NC. ft S-€ 0 

41) >= 595 4 — 4 498° 7 
CPN RATE PAR/ SHARES MARKET VALUE 
YTM TER BOOK MARKET PRICE 


6.5700 
6.9700 
4.0200 
4.0200 
4.0200 
4.0200 
3.8000 
3.8000 
3.8000 
3.8000 
5.8800 
5.8800 
5.8800 
5.8800 
4.2500 
4.2500 
4.2500 
4.2500 
4.2000 
4.2000 
4.1000 
4.1000 
4.0800 
4.0800 
4.2700 
4.2700 
4.1000 
4.1000 
4.4627 
4.4627 


3.3900 
3.3900 


5.0276 


31; 692, 000.00 
31, 692,000.00 

2,500,000.00 

2,500,000.00 
47,500,000.00 
47,500,000.00 
15,000,000.00 
15,000,000.00 
20,000,000.00 
20,000,000.00 

9,795,000.00 

9,795,000.00 
20,205,000.00 
20,205,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
44,000,000.00 
44,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
526,000, 000.00 
526,000, 000.00 


1,000,000.00 
1,000,000.00 


1,000,000.00 
1,000,000.00 


3009880000.00 
29750 314:90) 212 


31,734,199.09 
P00, 1331537742 

27, DO0 03 el S 
100.0212701866 
47, 910,103,.34 
100.0212701866 
15,000,807.54 
100.0053836185 
20,001,076.72 
100.0053836185 

977835), 041'-.50 
100.4087952934 
20;, 287, 597.09 
100.4087952934 
50,139,599 -:64 
100-.2791912863 
507147 993513 
100.2959862597 
50),.139;, 682.43 
100.2793648568 
50,068,045.64 
100.1360912804 
44,053,866.74 
100.1224244014 
90; £397, 373-83 
100.2787476655 
50,074,074.41 
100.1481488152 


52:6, 956, 022 9:9 
100.1817530000 


980,373.33 
987.03733333333 


980,373.33 
98 .03733300000 


3010105408.09 
100.0074890000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


17289, 185.17 
SUNGARD 
157 07'3.00 
SUNGARD 
286,425.00 
SUNGARD 
28,500.00 
SUNGARD 
38,000.00 
SUNGARD 
286,373.15 
SUNGARD 
590,726.85 
SUNGARD 
360,069.44 
SUNGARD 
360,069.44 
SUNGARD 
338,333.33 
SUNGARD 
313,194.44 
SUNGARD 
264,293.33 
SUNGARD 
34371972). 22 
SUNGARD 
313,194.44 
SUNGARD 


94.17 
SUNGARD 


40,209,018.46 


07/03/01 


PAGE: 9 
00:03:04 


UNREALIZED GAIN 
UNREALIZED LOSS 


42,199.09 
Oye HE I /5) 

1.07, 103:..3'4 
807.54 
1,076.72 
40,041.50 
82,597.09 
13:97 5:9)5..64 
47 99813 
139,682.43 
68,045.64 
53), 8'66.. 7/4 
£39), 37383 


74,074.41 


-00 


20, 620, 931.67 
-447,160.11 
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(SIRPT) 


INVSMT 
NO. 

A 38707 

A 38709 

A 38710 


SUBTOTAL 


38638 

35192 

35213 

35214 

35215 

35254 

37786 

37787 

37788 

37789 

37790 

SHOT 

37192 
377193 
37794 
STS 
38615 
38646 
38656 
38658 
38627 
37994 
37995 
35462 
35521 
35523 
35524 
35526 
35527 
35528 
38096 
38097 
38098 
38099 
38100 
38101 
35724 
38374 
38375 
38376 


a od oo a oe 


448: 7 


O00 L 
97.683 
96.445 


99.688 
97.241 
98.828 
98.828 
98.828 
97.304 
99.789 
99.907 
99.727 
99.648 
99.916 
99.648 
99.916 
99.648 
99.648 
99.916 
99.414 
99.633 
99.793 
99.852 
99.805 
99.711 
99.711 
99.766 
98.307 
99.328 
99.767 
99.484 
99.531 
99.492 
99.555 
99.758 
99.758 
99.563 
99.766 
99.563 
99.466 
99.492 
99,492 
99.492 


Corl TY /:1G0 UEN TY OF SAN FRANCIS CO 

MR. DANIEL DALY 4. Oo. = 5.59 .4 = 

INVESTMENT INVENTORY 

INVESTMENTS OUTSTANDING AS OF 6/30/01 

MAJOR SORT KEY IS ICC# 

FUND MATURITY PURCHASE SAF/ CUPN TRDNG 
DESCRIPTION CUSIP NO. (TICKER) DATE BURP RATE YIELD 
UNITED STATES TREAS BILL 912795GQ8 9530 08/16/01 02/15/01 000 4.825 4.946 
UNITED STATES TREAS BILL 912795GQ8 9906 08/16/01 02/21/01 000 4.740 4.852 
UNITED STATES TREAS BILL 912795HM6 928 11/29/01 02/21/01 000 4.555. (4.728 
(Investment Type) 11 TREASURY BILLS 1.24% (C) 4.717 4.854 
T NOTE (99.22) 9128275L2 931 07/31/01 12/14/00 000 5.500 6.000 
T NOTE (97.8) 912827B92 100 08/15/01 08/15/96 000 7.875 8.565 
T NOTE (98.27) 912827239 100 08/31/01 09/03/96 000 6.500 6.780 
T NOTE (98.27) 912827239 100 08/31/01 09/03/96 000 6.500 6.780 
T NOTE (98.27) 912827239 100 08/31/01 09/03/96 000 6.500 6.780 
T NOTE “(97.1 1) 912827239 100 08/31/01 09/03/96 000 6.500 7.152 
T NOTE (99.26) 9128275P3 100 08/31/01 08/31/99 000 5.500 5.613 
T NOTE (99.30) 91: 28:2 7523 100 08/31/01 08/31/99 000 5.500 5.550 
T NOTE (99.235) 9128275P3 100 08/31/01 08/31/99 000 5.500 5.647 
T NOTE (99.21) 9128275P3 100 08/31/01 08/31/99 000 5.500 5.688 
T NOTE (99.30) 9128275P3 100 68/31/01 08/31/99 000 5.500 5.545 
T NOTE (99.21) 9128275P3 100 08/31/01 08/31/99 000 5.500 5.688 
T NOTE (99.30) 91 28275P3 100 08/31/01 08/31/99 000 5.500 5.545 
tT NOTB (99:25) 9128275P3 100 08/31/01 08/31/99 000 5.500 5.688 
T NOTE (99.21) 9128275P3 100 08/31/01 08/31/99 O00 5:500> 5.688 
T NOTE (99.30) 912827523 9530 08/31/01 08/31/99 000 5.500 5.545 
T NOTE (99/14) 92827523 100 08/31/01 11/27/00 000 5.500 6.290 
T NOTE. (99.27) 9128275P3 931 08/31/01 12/14/00 000 5.500 ° 6.022 
T NOTE (99.26) 9128275P3 100 08/31/01 12/21/00 000 5.500 5.796 
T NOTE (99.28) 9128275P3 100 08/31/01 12/28/00 000 5.500 5.715 
UNITED STATES TREAS NTS 9128275R9 100 10/31/01 12/01/00 000 5.875 6.091 
T NOTE (99.23) 91 28272E5 100 17/30/01 11/30/99 000 5.875 6.031 
T NOTE (99.23) 9128272C5 LOO: 1730/08 Wi/30/99 000; S875 96.0387 
T NOTE 9128272E1 LOO 1273/01. 12731796: 000 6.125. 6.766 
T NOTE (98.10) 912827266 1 01/31/02 01/31/97 000 6.250 6.654 
T NOTE(99.11) 9128272G6 1 01/31/02 01/31/97 000 6.250 6.409 
T NOTE (99.25) 912827266 100 01/31/02 01/31/97 000 6.250 6.305 
T NOTE (99.16) 912827266 100 01/31/02 01/31/97 O00 6.250 6.372 
T NOTE (99.16) 912827266 100 02/31/02 01/31/97 O00 6.250. 6.361 
T NOTE (99.16) 912827266 100 01/31/02 01/31/97 000 6.250 6.370 
T NOTE (99.18) 9128275xX6 L 01/31/02 01/31/00. 000 6.375 6.616 
T NOTE, (99425) 9128275xX6 100 01/31/02 01/31/00 000 6.375 6.506 
T NOTE. (99.25) 9128275xX6 100 01/31/02 01/31/00 000 6.375 6.506 
T NOTE (99.18) 9128275xX6 100. 01/32/02. 01/32/00 000 6.375 6.6112 
NOPE: 3(9:9'..25) 9128275xX6 100: OL/32/02: 01/31/00 --000: “6.375 6.502 
T NOTE (99).18) 9128275X6 100 O2/31/02 01/30/00 000 6.5375 6.612 
TR ONOTE: (99 Gs) 9128272S0 1 04/30/02 04/30/97 000 6.625 6.753 
fT NOTE (99.16) 9128272Y7 100 06/30/02 06/30/00 000 6.250 6.525 
T NOTE (99.16) SUZ8 27 2N7 100 06/30/02 06/30/00 000 6.250 6.525 
TANOGER (99-6) QUZ8 20/297 100 06/30/02 06/30/00 000 6.250 6.525 


RUN: 


PAR VALUE 
SHARES 


20,000,000.00 
4,000,000.00 
14,000,000.00 


50,000,000.00 
7,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 
10,000, 000.00 
10,000,000.00 
5,000,000.00 
10,000,000.00 
5,000,000.00 
10,000, 000.00 
5,000,000.00 
5,000,000.00 
10,000,000.00 
45,000,000.00 
50,000, 000.00 
45,000,000.00 
25,000,000.00 
26,000, 000.00 
25,000,000.00 
25,000, 000.00 
10,000,000.00 
20, 000,000.00 
6,000,000.00 
5,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
8,000,000.00 
8,000,000.00 
8,000,000.00 
8,000, 000.00 
8,000, 000.00 
8,000, 000.00 
10, 000,000.00 
25,000,000.00 
25,000, 000.00 
25,000, 000.00 


07/03/01 


PAGE: . 1 
00:02:48 
BOOK VALUE 


19, 512,138.89 
3, 907,306. 67 
13,502,239 72 


49,843,750.00 
6,806, 890.63 
4,941,406.25 
4,941,406.25 
4,941,406.25 
4,865,176.64 
4,989,453.13 
9,990,700.00 
9,972,656.25 
4,982,421.88 
9,991, 600.00 
4,982,421.88 
9,991,600.00 
4,982,421.88 
4,982,421.88 
9,991, 600.00 
44,736, 328.13 
49,816,406.25 
44,906,835.94 
24,962,890.63 
25,949,218.75 
24,927,734.38 
24,927,734.38 
9,976,562.50 
19, 661,368.75 
5,959, 687.50 
4,988,350.00 
9,948, 437.50 
9,953,125.00 
9,949,218.75 
7,964,375.00 
7,980, 625.00 
7,980, 625.00 
7,965,000.00 
7, 981,250.00 
7,965, 000.00 
9,946, 600.00 
24,873,046.88 
24,873,046.88 
24,873, 046.88 
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(SIRPT) 


INVSMT 
NO. 


i = = do a oe oo 
w 
SI 
w 
~s 
wo 


SUBTOTAL 


DESCRIPTION 

T NOTE (99.16) 
T NOTE (99.16) 
T NOTE (99.16) 
T NOTE: (99.16) 
T NOTE (88.20) 
T NOTE (95.26) 
T NOTE (99.28) 
T NOTE (99.23) 
T NOTE (99.23) 
T NOTE, (9:9). 30) 
T NOTE (99.16) 
NOTRE (99% 2'5)) 
EZ NOTE (99.15) 
T NOTE (99.11) 
TANOTE? ((9:92 1°33) 
1 (NOTE (99.213) 
T NOTE (99.13) 
T NOTE (99'12) 
T NOTE (99.10) 
T NOTE (99.20) 
T NOTE (99.20) 
T NOTE (99.22) 
T NOTE (99212) 
TONOTE> (95'.27') 
T NOTE (95.27) 
TONOTE. ((954.27') 
TP UNOPE (95<4'8)) 
T NOTE (99.11) 
T NOTE (99.26) 
T NOTE (100.21) 
T NOTE (100.22) 
T NOTE (100% 22) 
T NOTE’ (100°. 22) 
T ‘NOTE (100% 22) 
T NOTE (100.20) 
T NOTE (100.12) 
T NOTE (100.14) 
T NOTE (100.14) 
T NOTE (100.14) 
DsNOTE 1(9:9...17:) 
T NOTE (99.22) 
TeONOEE (9:9%52/2") 
TSNOLTE. ((9:9'422)) 
TeNOLTE= (9922) 
T NOTE (101.30) 


(Investment Type) 12 TREASURY NOTES 


Cyl LY e/ CC. OeUsNE LY 


MR. 


9128274B5 
9128274B5 
9128274B5 
9128274B5 


9128274U3 
912827403 
9128274U3 
9128274U3 
912827403 
912827403 
9128274U3 
912827403 
9128274U3 
912827403 
9128274U3 
912827403 
912827403 
9128274U3 
9128274U3 
912827403 
912827506 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
912827506 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
912827506 
912827506 
912827506 
912827506 
9128275F5 
9128275F5 
9128275F5 
S9128275F5 
9128275F5 
9128275F5 


DANTEL 
INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


DALY 


OF SAN 


ER ASN Co LSC 0 


4-15, = 
EN Vi BeNe TT OsRiy 


MAJOR SORT KEY IS ICC# 


MATURITY PURCHASE SAF/ 
(TICKER) DATE PURP 
03/31/03 03/31/98 000 
03731703" 03/31/98 000 
03/31/03 03/31/98 000 
03/31/03 03/31/98 (000 
08/15/03 09/27/94 000 
11/15/03 11/28/00 000 
11/15/03 04/05/01 000 
11/15/03 04/11/01 000 
11/15/03 04/11/01 000 
11/15/03 05/10/01 000 
11/15/03 05/15/01 000 
11/15/03: 05/15/01. "0.00 
L1715/03 05/16/01 000 
11/15/03 05/18/01 000 
11/15/03 05/23/01 000 
11/15/03 05/23/01 . 000 
11/15/03 05/23701 000 
11/15/03 05/23/01 000 
11/15/03 05/25/01 000 
11/15/03 06/04/01 000 
11/15/03 06/04/01 000 
02/15/04 02/16/99 000 
02/15/04 02/16/99 000 
02/15/04 08/15/00 000 
02/15/04 08/15/00 000 
02/15/04 08/15/00 000 
02/15/04 08/15/00 000 
02/15/04 02/16/01 000 
02/15/04 02/23/01 000 
02/15/04 03/29/01 000 
02/15/04 04/16/01 000 
02/15/04 04/16/01 000 
02/15/04 04/16/01 000 
02/15/04 04/16/01 000 
02/15/04 04/16/01 000 
02/15/04 04/17/01 000 
02/15/04 05/01/01 000 
02/15/04 05/01/01 000 
02/15/04 05/01/01 000 
05/15/04 11/15/99 » 000 
05/15/04 05/10/00 000 
05/15/04 05/10/00 000 
05/15/04 05/10/00 000 
05/15/04 05/10/00 000 
05/15/04 05/02/01 000 
45.79% (C) 


5,» 4 
6/30/01 

CUPN TRDNG 
RATE YIELD 
9.000" 5.5615 
5.500 5.616 
9.000". -S2625 
5.500 5.604 
Die 130) 75920 
4.2590 - 5.816 
4.250 4.309 
4.250 4.374 
4.250 4.368 
4.250 4.276 
4.250 4.474 
4.250 4.480 
4.250 4.481 
42200) (47.530 
4.250 4.509 
4.250 4.509 
4.250 4.505 
Ar.200'- 45.526 
4.250. 4.553 
4.250 4.426 
4.250 4.414 
4.750 4.825 
4.750 4.892 
4.750! ~6:..092 
4, 50- 62.092 
4.150 6.1092 
4.750 6.184 
4.750 4.994 
4.750 4.824 
4.750 4.515 
4.750 4.2487 
4.750 4.487 
4.750 4.484 
4.750 4.487 
ARO An 522 
4.750 4.611 
Ar TOO! AV 5i'6 
4.750 4.585 
4.750 4.582 
5.250 5.3882 
DeZo0) 1624/38 
DaZo0l, 2677/93 
5.250 6.788 
55 250)* 62788 
SZ Ol 4504 
5.165 5.444 


44817 


99090 
88.625 
95.789 
99852 
995.699 
He dear Allg 
99.938 
Ie ee i) 
99.461 
99.472 
BOSS 
9:9'5.4:9 1. 
99.4 91 
9:9: 4:99 
99.452 
99.412 
99.825 
99.852 
99s 6-2 
SSMS) 
95.828 
95,828 
95.828 
991: DAY) 
99/341 
99% ;90Z2 
TOI 6 
101.475 
101.475 
101.483 
101.475 
LOM Se 
101.160 
101.429 
101.406 
101.414 
G7 931 
94.672 
94.656 
94.672 
94.672 
HOTS 922 


99.440 


RUN: 


PAR VALUE 
SHARES 


200,000.00 
8,650,000.00 
150,000.00 
1,000,000.00 
5,000.00 
15,000,000.00 
20,000,000.00 
20,000,000.00 
20,000,000.00 
20,000,000.00 
50,000,000.00 
25,000,000.00 
20,000,000.00 
20,000,000.00 
30,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
20,000,000.00 
15,000,000.00 
25,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
30,000,000.00 
18,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
20,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
20,000,000.00 
50,000,000.00 


1,370,005,000.00 


07/03/01 


PAGE: 2 
00:02:48 


BOOK VALUE 


1997 OL0F00 
8,606,732. 50 
14:9), 207050 
995,500.00 
4,431.25 
14,368), 399/538 
19,970), 312/550 
19'/:93:9;,0627..50 
19,942,187 .50 
19), 987,500.00 
49, 738,281.25 
24,865, 234.38 
19,894,497.28 
195:875;,679'..35 
29,847,248.64 
14,923,624 .-33 
147924, 796). 20 
14; 917,764.95 
19,882, 472383 
VAG 973), 10924 
24,963,018: Of 
1:4),.950;, 18525 
14, 906,250.00 
V4, S747 ZLB TS 
14,374 :20 8% 15 
14,374 2EGRaS 
14), 332,031.25 
29, 802,313.96 
1, 9825 38203 
HO, La Ol Ove SO 
10,147,479.28 
10,147,479.28 
10,148,260.53 
10; 147479528 
10,138,104.28 
25, 289;, 947 334 
257, 3917 So enka 
257 S015 AO 6 
29, 393,450.89 
19,,5067:250'.100 
9, 467,187.50 
9), 465; 625.00 
9, 4677 187 S50 
18), 934,375.00 
50, 960); 937.50 


1, 362), 329; 180-63 
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(SIRPT) 


INVSMT 
NO. 


A 38844 
A 38845 


SUBTOTAL 


38691 
38848 
38849 
38574 
38575 
38685 
38643 
38781 
38669 
38633 
38670 
38671 
38690 
38719 
38787 
38729 
38730 
38731 
38732 
38733 


a a a a a eo 


SUBTOTAL 


A 38765 


A 38688 


SUBTOTAL 


A 38668 


DESCRIPTION 


FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 


(Investment Type) 


LOAN BANK 
LN BKS 
LN BKS 
LN BKS 
LN BKS 


FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 


(Investment Type) 


FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 


NATL 
NATL 
NATL 
NATL 
NATL 
NATL 
NATL 
NATL 
NATL 
NATL 
NATL 
NATL 
NATL 
NATL 


MTG ASSN 
MTG ASSN 
MTG ASSN 
MTG ASSN 
MTG ASSN 
MTG ASSN 
MTG ASSN 
MTG ASSN 
MTG ASSN 
MTG ASSN 
MTG ASSN 
MTG ASSN 
MTG ASSN 
MTG ASSN 


FNMA DISCOUNT NOTES 

FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 


(Investment Type) 


DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 


DI 
DI 
DI 
DI 
DI 


CITY/COUNTY 


MR. 


3133MFJL3 
3133MFQB7 
3133MFQB7 
3133MFQB7 
3133MFQB7 


31359MJF1 
31359MJF1 


SL3589HT3 
313589IG9 
3135893H7 
313589MP5 
313589MP5 
313589MP5 
313589NT6 
313589NT6 
313589PHO 
313589PX5 
313589PX5 
313589PX5 
313589RB1 
313589RB1 
313589SV6 
SI3SSS9TKI 
313589TK9 
313589TK9 
313589TK9 
313589TK9 


41 FNMA DISCOUNT 


FEDL FARM CRED BK CONS D 313313NT1 
FEDL FARM CRED BK CONS D 313313SE9 


(Investment Type) 


FEDL HOME LOAN BK CONS D 313385HU3 


DANIEL 
INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


Dy AD Le ¥ 


OF SAN 


BOR AN €or SCO 


2 ae BE 
LN V BN TOR ¥ 


MAJOR SORT KEY IS ICC# 


FUND MATURITY 


22 FEDERAL HOME LOAN BANK 


23 FEDERAL NATIONAL MORTGA 


42 FARM CREDIT DISCOUNT 


PURCHASE SAF/ 


NO. (TICKER) DATE PURP 
100 06/05/02 06/05/01 000 
1 06/28/02 06/28/01 000 
100 06/28/02 06/28/01 000 
901 06/28/02 06/28/01 000 
9902 06/28/02 06/28/01 000 
2.52% (C) 
100 05/23/03 06/05/01 000 
100 05/23/03 06/05/01 000 
1.14% (C) 

9530 07/05/01 02/05/01 000 
860 07/18/01 06/21/01 000 
928 07/19/01 06/21/01 000 
100 10/05/01 10/18/00 000 
100 10/05/01 10/18/00 000 
926 10/05/01 01/26/01 000 
930 11/02/01 12/14/00 000 

9904 11/02/01 04/09/01 000 
902 11/16/01 01/08/01 000 

9530 11/30/01 12/11/00 000 
907 11/30/01 01/08/01 000 
917 11/30/01 01/08/01 000 
924 12/28/01 01/26/01 000 
100 12/28/01 02/27/01 000 
876 02/08/02 04/09/01 000 
918 02/22/02 03/09/01 000 
907 02/22/02 03/09/01 000 
904 02/22/02 03/09/01 000 
903 02/22/02 03/09/01 000 
877 02/22/02 03/09/01 000 

NOTES 7.44% (C) 
100 11/02/01 03/29/01 000 

9530 01/24/02 01/26/01 000 

NO . 32% (C) 
925 07/06/01 01/08/01 000 


Deon 4a 
6/30/01 

CUPN TRDNG 
RATE YIELD 
4.000 4.026 
4.030 4.030 
4.030 4.030 
4.030 4.030 
4.030 4.030 
4.020 4.029 
4.700 4.700 
4.700 4.700 
4.700 4.700 
4.945 5.049 
3.650 - 3..660 
3.650 3.660 
6.110 6.498 
6.105 6.493 
4.970. 5.149 
5..740- 6.052 
4.180 4.283 
4.920% ° 5.139 
5 1/20 6... O61: 
4.900 5.128 
4.900 5.128 
4.910 5.146 
4.600 4.786 
4.130 4.280 
4.520 4.728 
4.520 4.728 
4.520 4.728 
4.520 4.728 
4.520 4.728 
4.811 . 5.004 
4.420 4.542 
4.880 5.133 
4.647 4.834 
DOO 253233 


4487 


99's 979 
100.000 
100.000 
100.000 
100.000 


100.157 
100.157 


97.940 
99.726 


99°. 716: 


94.026 
94.031 
96.521 
94.850 
9°71 5. 5.987 
957. 73.6 
94.375 
95;.563 
95;.5'63 
95... 407 
96... 1116 
96.501 
95.606 
95.606 
95.606 
95.606 
95.606 


971-5323 
9520719 


97.464 


RUN: 


PAR VALUE 
SHARES 


25,000,000.00 
9,600,000.00 
29,000,000.00 
8,000,000.00 
3,400,000.00 


20,000,000.00 
14,000,000.00 


15,000,000.00 
44,100,000.00 
5,000,000.00 
5,000,000.00 
20,000,000.00 
2,500,000.00 
23,000,000.00 
15,000,000.00 
4,775,000.00 
25,000,000.00 
8,000,000.00 
7,000,000.00 
15,000,000.00 
25,000,000.00 
6,000,000.00 
2,000,000.00 
2,000,000.00 
2,000,000.00 
2,000,000.00 
1,000,000.00 


5,000,000.00 
5,000,000.00 


45,000,000.00 


07/03/01 


PAGE: 3 
00:02:48 
BOOK VALUE 


24,993, 750.00 
9,600,000.00 
29,000,000.00 
8,000,000.00 
3,400,000.00 


20/031; 333'.33 
470217933233 


14,690, 937.50 
43, 919,276.25 
4,985,805.56 

4,701,288.89 

1.8806, 133'.33 
2,413, 025:..00 

21,,815,487.22 
14, 639,475.00 
4,571,394.00 

23993), 8337.33 
7,645,022.22 

6, 689,394.44 

14,312,600.00 
24,028,888.89 
57 1:90, 058:..38 

EPR NLAPallga a lieea Ea 

tener alal sala 

15, ur2s, Tee ee 

by 92, TASS lel: 

956,059). 56 


4,866,172.22 
4, 193, 966569 


43,858,875.00 
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(SIRPT) 


INVSMT 
NO. 


de dd a od a oo 
w 
oo 
SI 
Oo 
un 


SUBTOTAL 


38772 
38777 
38744 
38740 
38706 
38715 
38721 
38722 
38738 
38727) 
38742 
38785 
38716 
38723 
38664 
38687 
S87 AT 
38726 
38734 
38735 
38736 
38737 
38767 
38758 
38786 


i i do a eo 


SUBTOTAL 


38834 
38835 
38836 
38837 
38838 


PPP PPY 


DESCRIPTION 


(Investment Type) 


FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 


HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 


LN 
LN 
LN 
LN 
LN 
LN 
LN 
LN 
LN 
LN 
LN 
LN 
LN 
LN 
LN 
LN 
LN 
LN 
LN 
LN 
LN 
LN 
LN 
LN 
LN 


MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 


(Investment Type) 


WELLS 


WELLS 
WELLS 
WELLS 
WELLS 


FARGO C/P 
FARGO C/P 
FARGO C/P 
FARGO C/P 
FARGO C/P 


43 FEDERAL HOME LOAN DISC 


UUGVTUV0T000 


CORP DI 
CORP DI 
CORP DI 
CORP DI 
CORP DI 
CORP DI 
CORP DI 
CORP. DI 
CORP DI 
CORP DI 
CORP DI 
CORP DI 
CORP DI 
CORP DI 
CORP DI 
CORP DI 
CORP DI 
CORP DI 
CORP DI 
CORP DI 
CORP DI 
CORP DI 
CORP DI 
CORP=DE 
CORP DI 

44 EMC 


Golf ¥%2/ C1OeU NET Y 
DANIEL D 


MR. 


313385H2Z2 
3133853G2 
313385736 
313385KD7 
313385KD7 
313385LBO 
313385ME3 
313385ME3 
313385MG8 


3133 97HTI 
313397HTL 
313397I5M4 
313397LRO 
313397 L22 
S133 97E22 
S133 9722 
313397L22 
313397LZ2 
313397MC2 
313397MG3 
313397MP3 
313397PL9 
313397RB9 
313397RH6 
313397RH6 
313397SM4 
31-339 7TR2Z 
313397TR2 
313397TR2 
3133'97TR2 
313397TR2 
313397TR2 
313397UG4 
313397UG4 


INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


1 
924 
100 
859 

9530 
9530 
100 
9530 
900 
934 
100 
9903 
929 
100 
902 
9530 
928 
877 
O23, 
927 
906 
908 
100 
7622 
920 


DISCOUNT NOTES 


9497FOU65 
9497FOU65 
9497FOU65 
9497FOU65 
9497FOU65 


858 
900 
924 
901 
903 


O F S 
ALY 


MAJOR SORT KEY IS ICC# 


MATURITY PURCHASE SAF/ 


(TICKER) DATE 

OTFEL/ OL 01/17 £01 
07/18/01 01/26/01 
07/20/01 01/26/01 
08/08/01 02/07/01 
08/08/01 02/14/01 
08/30/01 03/09/01 
09/26/01 03/29/01 
09/26/01 04/09/01 
09/28/01 12/12/00 

6.54% (C) 
07/05/01 04/04/01 
07/05/01 04/04/01 
07/23/01, 03/23/01 
09/13/01 03/14/01 
09/21/01 02/14/01 
09/21/01 02/23/01 
09/21/01 02/27/01 
09/21/01 02/27/01 
09/21/01 03/09/01 
09/24/01 03/05/01 
09/28/01 03/15/01 
10/05/01 04/09/01 
11/19/01 02/23/01 
12/28/01 02/27/01 
01/03/02 01/08/01 
01/03/02 01/26/01 
01731702: 02/23/01 
02/28/02 03/02/01 
02/28/02 03/09/01 
02/28/02 03/09/01 
02/28/02 03/09/01 
02/28/02 03/09/01 
02/28/02 03/29/01 
03/15/02%03/27/01 
03/15/02 04/09/01 
12. 310% (C) 

07/06/01 06/01/01 
07/06/01 06/01/01 
07/06/01 06/01/01 
07/06/01 06/01/01 
07/06/01 06/01/01 


4487 


97.487 
979.40 
OF se Oud: 
OT 0 0 
97.2594 
IT 153 
97 168 
98.017 
95.312 


98'832 
98.832 
98.475 
97.657 
97 031 
97188 
ee chile 
97 3.36 
97.485 
O71 5389 
97. S16 
O75 7 
96.436 
96.124 
Ss 50 
95.345 
Se SG 
997.432 
95.530 
999310 
95.530 
955530 
95.977 
95.862 
IN syesal gS: 


99)2/6 i) 
SHEN (oyibah 
We tslal 
99% 61 
997611 


AN Ee Ride NeCaes Cr 

A Le oe So) 4 
INVENTORY 
6/30/01 

CUPN TRDNG 
PURP RATE YIELD 
OOO” S170 * 52.303 
000° 5.120 5.249 
000 5.120 5.251 
O00). 459259.2° 5.051 
000 4.950 5.072 
000 4.650 4.757 
000 4.440 4.541 
000 4.200 4.285 
000 5.820 6:106 
92053 5.1917 
000 4.570 4.624 
000 4.570 4.624 
000 4.500 4.570 
000 4.610 4.721 
000 4.880 5.029 
000 4.820 4.959 
000 4.700 4.830 
000 4.690 4.819 
000 4.620 4.739 
000 4.630 4.754 
000 4.540 4.656 
000°. 4:51:90 4.2719 
000 4.770 4.946 
000 4.590 4.775 
000 4.850 5.097 
OOO” 45900" VS2139 
000 4.720 4.942 
000 4.530 4.747 
000 4.530 4.731 
O00" 4.530 44.731 
000 4.530 4.732 
000 4.530 4.731 
000 42310 ~4 74:91 
000 4.220 4.402 
000 4.050 4.211 
4.597 4.729 
000 4.000 4.016 
000 4.000 4.016 
000 4.000 4.016 
000 4.000 4.016 
000 4.000 4.016 


RUN: 


PAR VALUE 
SHARES 


15,000,000.00 
11,000,000.00 
8,000,000.00 
50,000,000.00 
25,000,000.00 
4,000,000.00 
5,000,000.00 
12,000,000.00 
25,000,000.00 


21,500,000.00 
5,000,000.00 
50,000,000.00 
24,000,000.00 
25,000,000.00 
20,000,000.00 
50,000,000.00 
15,000,000.00 
9,000,000.00 
10,000,000.00 
25,000,000.00 
20,000,000.00 
5,000,000.00 
25,000,000.00 
4,000,000.00 
10,000,000.00 
5,000,000.00 
10,000,000.00 
7,000,000.00 
8,000,000.00 
8,000,000.00 
3,000,000.00 
2,000,000.00 
13,000,000.00 
2,000,000.00 


14,000,000.00 
5,000,000.00 
10,000,000.00 
5,000,000.00 
2,000,000.00 


07/03/01 


PAGE: 4 
00:02:48 
BOOK VALUE 


14, 623,020.83 
10, 7297-35051. 
7,800,888.89 
48,755,069.45 
24,398,437 .50 
3791.0;, 10000 
4,888, 383.33 
11,762,000.00 
237827 7.91'6...67 


21,248, 903.89 
4,941,605.56 
49,237,500.00 
23, 437,580.00 
24,257, 833.33 
19,437, 666.67 
48, 655,277.78 
14,597, 441.67 
8,773, 620.00 
9,738,919.44 
24,378, 902.78 
19, 583,327.78 
4,821,787.50 
24,031,000.00 
3,806,000.00 
9,534,500.00 
4,775,800.00 
9,543,225.00 
6, 687,115.55 
7, Ola Ie 79 
7,642,417.77 
2,865,906. 69 
1,919,546.67 
12; 462,067.22 
1,923,500.00 


13,945, 595: 00 
4,980,555.00 
9), Sioa; Ald. (0 
4,980,555.00 
WIAs 22 5100) 
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(SIRPT) 


INVSMT 
NO. 


SUBTOTAL 


38724 
38725 
38603 
38604 
38605 
38606 
38607 
38608 
38609 
38610 
38818 
38819 
38846 
38847 
38661 
38662 
38808 
38809 
38812 
38814 
38820 
38813 
38815 


PPP PHP PPP PPP PP PoP PPro Peo PY 


SUBTOTAL 


A 38833 


SUBTOTAL 


DESCRIPTION 


WELLS FARGO C/P 


BK AMER C/P 
BK AMER C/P 


(Investment Type) 


BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 


(Investment Type) 


AMER 
AMER 
AMER 
AMER 
AMER 
AMER 
AMER 
AMER 
AMER 
AMER 
AMER 
AMER 
AMER 
AMER 
AMER 
AMER 
AMER 
AMER 
AMER 
AMER 
AMER 
AMER 
AMER 


QAO O:A'OQ'1O10'O. 274 O O'O1E.@: @°O"O10.GrQ:@ 


vouUuUNUNUUUVUVNVVUUNUNDNUVNNNVNUY 


° 


PUBLIC TIME 


(Investment Type) 


. 


. 


. 


° 


Cee Ray /2C Ol U Nanay, 


MR. 


9497FOU65 
0660POUA9 
O0660POVEO 


81 COMMERCIAL PAPER 


06050EWV3 
06050EWV3 
06050EVAO 
06050EVAO 
06050EVA0 
06050EVAO 
06050EVAO 
06050EVA0 
06050EVA0 
06050EVAO 
06050EXX8 
06050EXX8 
06050EYKS5 
O6050EYK5 
O06050EVU6 
O06050EVU6 
O6050EXP5 
O06050EXQ3 
06050EXU4 
06050EXV2 
O6050EYA7 
06050EXT7 
O06050EXWO 


91 NEGOTIABLE C.D.'S 


1010 PUBLIC TIME DEPOSIT 


4487 


99: 36101 
98.845 
98.441 


100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 


OF SAN FRANCISCO 
DANIEL DALY AES =o od 
INVESTMENT TONE VE NO ToO- Re ¥ 
INVESTMENTS OUTSTANDING AS OF 6/30/01 
MAJOR SORT KEY IS ICC# 
FUND MATURITY PURCHASE SAF/ CUPN TRDNG 
NO. (TICKER) DATE PURP RATE YIELD 
100 07/06/01 06/01/01 000 4.000 4.015 
100 07/10/01 04/10/01 000 4.570 4.623 
100 08/14/01 04/11/01 000 4.490 4.561 
DISC 4.99% (C) A352 (45399 
1 07/03/01 03/02/01 000 4.920 4.920 
100 07/03/01 03/02/01 000 4.920 4.920 
473 07/18/01 11/20/00 000 6.570 6.570 
467 07/18/01 11/20/00 000 6.570 6.570 
471 07/18/01 11/20/00 000 6.570 6.570 
892" 07/18/00 11720/00. O00 6.570." 96.570 
1901 07/18/01 11/20/00 000 6.570 6.570 
5005 07/18/01 11/20/00 000 6.570 6.570 
803 07/18/01 11/20/00 000 6.570 6.570 
100 07/18/01 11/20/00 000 6.570 6.570 
1 07/31/01 05/08/01 000 4.020 4.020 
100 07/31/01 05/08/01 000 4.020 4.020 
804 08/14/01 06/13/01 000 3.800 3.800 
805 08/14/01 06/13/01 000 3.800 3.800 
1 09/11/01 01/03/01 000 5.880 5.880 
100 09/11/01 01/03/01 000 5.880 5.880 
100 02/12/02 05/01/01 000 4.250 4.250 
100 02/26/02 05/01/01 000 4.250 4.250 
100 03/12/02 05/04/01 000 4.200 4.200 
100 05/01/02 05/07/01 000 4.100 4.100 
100 05/06/02 05/09/01 000 4.080 4.080 
100 05/07/02 05/04/01 000 4.270 4.270 
LOO 05/29702:-05/07/01, 000. 45100 4.00 
17683 (C) 4.463 4.463 
858: .017/01/02 05/25/01 000 3.390- 3.390 
. 03% (C) 323902 35390 
REPORT TOTALS SSSs= SSsS55 
ASSETS FIXED 4.8552. 9:.027 


RUN: 


PAR VALUE 
SHARES 


14,000,000.00 
50,000,000.00 
50,000,000.00 


9,600,000.00 
15,400,000.00 
40,000.00 
93,000.00 
175,000.00 
3,000,000.00 
2,000,000.00 
1,000,000.00 
4,000,000.00 
31, 692,000.00 
2,500,000.00 
47,500,000.00 
15,000,000.00 
20, 000,000.00 
9,795,000.00 
20,205,000.00 
50,000,000.00 
50,000, 000.00 
50,000,000.00 
50,000,000.00 
44,000,000.00 
50,000,000.00 
50,000,000.00 


07/03/01 


PAGE: 5 
00:02:48 
BOOK VALUE 


137945097. 510 
49,422,402.78 
49,220,486.11 


9,600,000.00 
15,400,000.00 
40,000.00 
93,000.00 
175,000.00 
3,000,000.00 
2,000,000.00 
1,000,000.00 
4,000,000.00 
31,692,000.00 
2,500,000.00 
47,500,000.00 
15,000,000.00 
20,000,000.00 
9,795,000.00 
20,205,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
44,000,000.00 
50,000,000.00 
50,000,000.00 
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Creel ol aYen/ue Ge OnU Nia bay. O.F SAN EoR-A UN C L<5 G0 
MR. DANTIEL DALY All Oe en OO mae 344 By a] PAGE: ib 
(SIRPT) INVESTMENT INVENTORY RUN: 07/03/01 00:02:48 
INVESTMENTS OUTSTANDING AS OF 6/30/01 
MAJOR SORT KEY IS BANK 


INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 38833 PUBLIC TIME (COLL) 858 01/01/02 05/25/01 000 3.390 3.390 100.000 1,000,000.00 1,000,000.00 
SUBTOTAL (Bank Code) 19 BANK OF NEW YORK © 100.00% (C) 35390) 3.390 100.000 1,000,000.00 1,000,000.00 





ASSETS FIXED 34390" 3.5390 100:.000 1,000,000.00 1,000,000.00 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


DESCRIPTION/POOL# 
MEMO 

T NOTE 

T NOTE (99.22) 

T NOTE (99.16) 

T NOTE (99.16) 

t- NOTE: (99:22'6)) 


FEDERAL NATL MTG ASSN 

FEDL HOME LOAN BK CONS 
FEDL HOME LOAN BK CONS 
BK AMER C.D. 

FEDL HOME LOAN BK CONS 
BK AMER C.D. 

FEDERAL NATL MTG ASSN 

FEDL FARM CRED BK CONS 
COMMERCIAL PAPER DISC 

COMMERCIAL PAPER DISC 

WELLS FARGO C/P 

WELLS FARGO C/P 

WELLS FARGO C/P 

FEDL FARM CRED BK CONS 
FEDL HOME LOAN BK CONS 
T NOTE (100.4) 


FEDL HOME LOAN BK CONS 


Ga YC O°U Nay. 


MR. 
BANK BROK 
CASH DATE 

19 

06/30/01 
19 40 
ae) 
06/30/01 
19 
06/30/01 
19 
06/30/01 

19 40 

19 40 

19 40 

19 40 

19 89 

19 40 

9 40 

19 40 

1:9 41 

19 41 

19 41 

19 41 

19 41 

19 40 

9 40 

19 40 

19 40 


DANTEL 


DA 


O F 
LY 


SAN 
4 


DETAIL TRANSACTION REPORT - 


MATURITY 
/ENTRY 


12731701 
07/02/01 
11/15/03 
06/15/01 
06/30/02 
07/02/01 
06/30/02 
07/02/01 
06/30/02 
07/02/01 
06/21/01 
06/12/01 
06/27/01 
07/02/01 
06/01/01 
07/02/01 
06/15/01 
07/02/01 
06/01/01 
07/02/01 
06/15/01 
07/02/01 
06/19/01 
07/02/01 
06/13/01 
06/05/01 
06/04/01 
07/02/01 
06/04/01 
07/02/01 
06/19/01 
07/02/01 
06/25/01 
07/02/01 
06/25/01 
07/02/01 
06/22/01 
06/05/01 
06/20/01 
07/02/01 
/ 157/03 
06/15/01 
06/06/01 
07/02/01 


FRANCIS 
Top oO 4S 
FIXED INCOME 


06/01/01 TO 06/30/01 
SETTLEMENT DATE BASIS 

15 FUNDS , 
TRADE / TXN COUPON PAR VALUE 
SETTLE TYP YIELD ORIGINAL FACE 
06/30/01 INTR 6.125 
06/30/01 6.186 
06/15/01 SALE 4.250 -10,000,000.00 
06/15/01 4.325 
06/30/01 INTR 6.250 
06/30/01 6.525 
06/30/01 INTR 6.250 
06/30/01 6.525 
06/30/01 INTR 6.250 
06/30/01 6.525 
06/11/01 SALE 6.250 -20,000,000.00 
06/11/01 6.537 
06/27/01 MAT 6.200 -9,000,000.00 
06/27/01 6.481 
06/01/01 MAT 6.150 -15,000,000.00 
06/01/01 6.344 
06/15/01 MAT 6.410 -45,000,000.00 
06/15/01 6.410 
06/01/01 MAT 6.030 -30,000,000.00 
06/01/01 6.209 
06/15/01 MAT 6.320 -25,000,000.00 
06/15/01 6.320 
06/19/01 MAT 4.980 -10,000,000.00 
06/19/01 5.062 
06/05/01 SALE 4.730 -20,000,000.00 
06/05/01 4.787 
06/04/01 MAT 4.600 -9,600,000.00 
06/04/01 4.667 
06/04/01 MAT 4.600 -4,400,000.00 
06/04/01 4.592 
06/19/01 MAT 4.590 -30,000,000.00 
06/19/01 4.642 
06/25/01 MAT 4.590 -15,000,000.00 
06/25/01 4.646 
06/25/01 MAT 4.590 -10,000,000.00 
06/25/01 4.646 
06/05/01 SALE 4.640 -14,000,000.00 
06/05/01 4.691 
06/20/01 MAT 4.660 -1,500,000.00 
06/20/01 Aral 
06/15/01 SALE 4.250 -20,000,000.00 
06/15/01 4.205 
06/06/01 MAT 4.550 -5,000,000.00 
06/06/01 4.584 


Cc Oo 


4487 


BOOK VALUE 
PREM / (DISC) 


-9,966,600.00 
33,400.00 


-19,121,527.78 
878,472.22 
-8,609, 400.00 
-14,541, 312.50 
-45,000,000.00 
-29,135,700.00 
-25,000,000.00 
-9,838,150.00 
-19,763,500.00 
236,500.00 
-9,510,000.00 
-4,359,411.11 
-29, 663,400.00 
-14,820, 225.00 
-9,880,150.00 
-13,846, 622.22 
153,377.78 
-1,483,884.17 
-20,021,093.75 


=21,,, 093i. 45 
= 4,963) 347 522 


PAGE: 1 
RUN: 07/03/01 00:02:40 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


—3016, 250.00 
$397,301). '163 
~181,,250.00 
=784),:2590/500 
=1817,250..00 
—843;, 750°..00 
-390, 600.00 
-458, 687.50 
=1,530;: 387.50 
-864, 300.00 
=803, 166.67 
-161,850.00 
=Z21157,. 47 318 
-90,000.00 
-40,588.89 
-336, 600.00 
=179), 775300 
=11,9,850'200 
= 122), 102.22 
= 67. dS 83 
=I, 603126 


=36, 652. 7/8 


SETTLEMENT 


306,250.00 
97500 
10,001, 426.63 
781,250.00 
781,250.00 
781,250.00 
=13,1'66). 66 
19,978,444.44 
9,000,000.00 
15,000,000.00 
46,530, 387.50 
30,000,000.00 
25)7:803;,,166-/67. 
10,000,000.00 
=37 339305 
19,982), sad eal 
9,600,000.00 
4,400,000.00 
30,000,000.00 
15,000,000.00 
10,000,000.00 
-4, 495.56 
13,973, 820.00 
1,500,000.00 
=o) 7 05 AS) 
20,096, 603.26 


5,000,000.00 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


38851 


DESCRIPTION/POOL# 
MEMO 

T NOTE (99.18) 
WELLS FARGO C/P 
WELLS FARGO C/P 
WELLS FARGO C/P 
WELLS FARGO C/P 
WELLS FARGO C/P 
WELLS FARGO C/P 
T NOTE: “(9:9122:0)) 
T NOTE (99.20) 


FEDERAL HOME LOAN BANK 


T NOTE (99.20) 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
BK AMER C.D. 

BK AMER C.D. 

FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
BNY INT (67031.43) 
BNY (6077.65) 


Clr Tt Y -/ GO UN T. ¥ 


MR. 
BANK BROK 
CASH DATE 

19 40 

19 41 

19 41 

19 41 

19 41 

19 41 

19 41 

9 40 

40 

19 87 

19 40 

19 87 

19 45 

19 45 

19 40 

19 40 

19 40 

129 40 

19 99 

99 

19 99 

99 


DANTEL 


DA 


Or 
Li ¥ 


SAN 
4 


DETAIL TRANSACTION REPORT - 


MATURITY 
/ENTRY 


11715703 
06/12/01 
07/06/01 
06/01/01 
07/06/01 
06/01/01 
07/06/01 
06/01/01 
07/06/01 
06/01/01 
07/06/01 
06/01/01 
07/06/01 
06/01/01 
TU/15 703 
06/01/01 


06/12/01 
117135/03 
06/01/01 
06/05/02 
06/01/01 
11/15/03 
06/05/01 
05/23/03 
06/05/01 
05/23/03 
06/05/01 
08/14/01 
06/13/01 
08/14/01 
06/13/01 
07/18/01 
06/21/01 
07/19/01 
06/21/01 
09/30/01 
06/27/01 


06/27/01 
09/30/01 
06/27/01 


06/27/01 


ER AGN-¢ 1 os 
Le 5S eonoT Am 
FIXED INCOME 


PAR VALUE 
ORIGINAL FACE 


-20,000,000.00 
14,000,000.00 
5,000,000.00 
10,000,000.00 
5,000,000.00 
2,000,000.00 
14,000,000.00 
15,000,000.00 
-15,000,000.00 
15,000,000.00 
25,000,000.00 
25,000,000.00 
20,000,000.00 
14,000,000.00 
15,000,000.00 
20,000,000.00 
44,100,000.00 
5,000,000.00 
25,000,000.00 
-25,000,000.00 
25,000,000.00 


-25,000,000.00 


06/01/01 TO 06/30/01 
SETTLEMENT DATE BASIS 
15 FUNDS 

TRADE/ TXN COUPON 

SETTLE TYP YIELD 

06/06/01 SALE 4.250 
06/06/01 4.435 
06/01/01 PURC 4.000 
06/01/01 4.016 
06/01/01 PURC 4.000 
06/01/01 4.016 
06/01/01 PURC 4.000 
06/01/01 4.016 
06/01/01 PURC 4.000 
06/01/01 4.016 
06/01/01 PURC 4.000 
06/01/01 4.016 
06/01/01 PURC 4.000 
06/01/01 4045 
06/04/01 PURC 4.250 
06/04/01 4.416 
06/06/01 SALE 4.250 
06/06/01 4.416 
06/04/01 PURC 4.250 
06/04/01 4.426 
06/05/01 PURC 4.000 
06/05/01 4.026 
06/04/01 PURC 4.250 
06/04/01 4.414 
06/05/01 PURC 4.700 
06/05/01 4.700 
06/05/01 PURC 4.700 
06/05/01 4.700 
06/13/01 PURC 3.800 
06/13/01 3.800 
06/13/01 PURC 3.800 
06/13/01 3.800 
06/21/01 PURC 3.650 
06/21/01 3.660 
06/21/01 PURC 3.650 
06/21/01 3.660 
06/04/01 PURC 5.550 
06/04/01 5.550 
06/04/01 SALE 5.550 
06/04/01 5.09.0 
06/21/01 PURG 5.550 
06/21/01 5.5950 
06/21/01 SALE 5.550 
06/21/01 5.0 


c 0 
4487 


BOOK VALUE 
PREM / (DISC) 


-19, 912,500.00 
87,500.00 

13, 945,555.00 
-54,445.00 
4,980,555.00 
-19, 445.00 
9,961,111.00 
-38,889.00 

4, 980,555.00 
-19,445.00 
1,992; 222.100 
=7,7768..00 

13, 945,557.56 
-54,442.44 
14,,977,224.87 
Viiv 
=14,977,224.87 
22, 915.13 

14, 973,9109,.24 
-26,290.76 
24,993,750.00 
-6,250.00 
24,963,018.01 
-36, 981.99 
20, 031, 333.33 
31,333.33 
14,021, 933.33 
21,933.33 
15,000, 000.00 


20,000,000.00 
A399 7212S 
120712315 
4,985,805.56 
-14,194.44 
25,000,000.00 
-25,000,000.00 
25,000,000.00 


-25,000,000.00 


RUN: 


(INTEREST) 
AMORT/ (ACCRET) 


=50;, 819522 


-3,464.67 


07/03/01 


PAGE: 2 
00:02:40 


(GAIN) /LOSS 
SETTLEMENT 


=9,, 375.100 
197-9727 0901522 


-13,945,555.00 
-4,980,555.00 
-9,961,111.00 
-4,980,555.00 
-1,992,222.00 

-13, 945,557.56 

STA, 97 F220 07 

1, 7A 388 
14,979,517. 66 

-14,973,709.24 

-24,993,750.00 

-24,963,018.01 

=20;,031,,333:33 

-14,021, 933.33 

-15,000,000.00 

-20,000,000.00 

-43,979,276.25 
-4,985,805.56 

-25,000,000.00 

-67,031.43 
25,067,031. 43 
-25,000,000.00 


55 OTS 55) 
25, 006,077.65 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


DESCRIPTION/POOL# 
MEMO 


FEDERAL HOME LN BKS 
FEDERAL HOME LN BKS 
FEDERAL HOME LN BKS 


FEDERAL HOME LN BKS 


CUI Yo ICIOSUENe Ley 


M 


BANK 
CASH 


19 


19 


19 


159 


Rae 


BROK 
DATE 


40 


40 


40 


40 


DANIEL 


MATURITY 
/ENTRY 


06/28/02 
06/27/01 
06/28/02 
06/27/01 
06/28/02 
06/27/01 
06/28/02 


OF SAN ECR AYNOG Ls 
DA ey AR Oa Oe Oued pe 
DETAIL TRANSACTION REPORT - FIXED INCOME 
06/01/01 TO 06/30/01 
SETTLEMENT DATE BASIS 
15 FUNDS 
TRADE/ TXN COUPON PAR VALUE 
SETTLE TYP YIELD ORIGINAL FACE 
06/28/01 PURC 4.030 9,600,000.00 
06/28/01 4.030 
06/28/01 PURC 4.030 29,000,000.00 
06/28/01 4.030 
06/28/01 PURC 4.030 8,000,000.00 
06/28/01 4.030 
06/28/01 PURC 4.030 3,400,000.00 
06/28/01 4.030 


06/27/01 


om 8) 
4487 


BOOK VALUE 
PREM / (DISC) 


9,600,000.00 
29,000,000.00 
8,000,000.00 


3,400,000.00 


PAGE: 3 

RUN: 07/03/01 00:02:40 
(INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 


-9,600,000.00 
-29,000,000.00 
-8,000,000.00 


-3,400,000.00 
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CL Ty 7/7) CoOru NEY OF SAN FRANCISCO 
MR. DANIEL DALY AM Se == Sora =. 4 Ane a7 


* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME 


PAR 
TYPE/ WEIGHTED 
TXN# YIELD 
PURC 4.297 
( 22) 
SALE 5.041 
( 9) 
INTR 6.485 
( 4) 
MAT 5.667 


06/01/01 TO 06/30/01 
REPORT GRAND TOTALS 


ASSETS 
ORIGINAL FACE PREMIUM/ AMORTIZATION/ 
PAR VALUE VALUE BOOK VALUE (DISCOUNT ) (ACCRETION) (INTEREST) 
348,100,000.00 347, 134, 606.15 =368,, 393.85 
-169000000.00 -167609068.-62 1,390, 931.38 =1,,343,,614.78 
-2,650,000.00 
-209500000.00 -206804980.00 =9,028 7004). 17. 


PAGE: 4 
RUN: 07/03/01 00:02:40 


(GAIN) / 
LOSS SETTLEMENT 


-347, 731,606.15 


=107,385:.88 169,057,922. 40 
2,146.88 


209771387534 .17 
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* ACTIVE TRANSACTIONS * 


INVSMT DESCRIPTION/POOL# 
NO. MEMO 


38833 PUBLIC TIME (COLL) 


CrTy / C50 UN TY OF SAN 


MR. 
BANK BROK 
CASH DATE 

19 


06/30/01 


DAN TE DALY AR ade O: 4a 
DETAIL TRANSACTION REPORT - FIXED INCOME 
06/01/01 TO 06/30/01 
SETTLEMENT DATE BASIS 
FUND: 858 AIRPORT C/P 98C 
MATURITY TRADE/ TXN COUPON PAR VALUE 
/ENTRY SETTLE TYP YIELD ORIGINAL FACE 
01/01/02 06/30/01 INTR 3.390 
07/02/01 06/30/01 35390 


FRANCISCO 


4487 
PAGE: 5 
RUN: 07/03/01 00:02:42 
BOOK VALUE (INTEREST) (GAIN) /LOSS 
PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 
-3,390.00 
3,390.00 
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CRs Sver/m Cr On Ue Nel EY: OF SAN HR AANS€ Les CO 


MR. DANIEL DALY 4? Se) 55> 4 =" 44. 8) 7] 

* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 6 
06/01/01 TO 06/30/01 RUN: 07/03/01 00:02:42 
REPORT GRAND TOTALS 

ASSETS 
PAR 

TYPE/ WEIGHTED ORIGINAL FACE PREMIUM/ AMORTIZATION/ (GAIN) / 

TXN# YIELD PAR VALUE VALUE BOOK VALUE (DISCOUNT ) (ACCRETION) (INTEREST) LOSS SETTLEMENT 

INTR 3. 390 
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CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 
7 

SUSAN LEAL 

TREASURER 


DANIEL P. DALY 
CHIEF INVESTMENT OFFICER 





August 6, 2001 


The Honorable Willie L. Brown Jr. The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 

1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 

San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 


under management. To highlight the activities of our portfolio during the past month, the results reflect 


earnings of pooled and the total funds, some of which have been severely restricted by arbitrage regulations. 


Interest Received $ 12,717,900 Earned Interest Yield 
Total Net Earnings $ 12,772,200 Pooled Funds 5.214% 
Average Age of Portfolio 325 Days All Funds 5.122% 


Total cost of the securities on hand on July 31, 2001 was $2,986,616,116 with a market value of $3,029,612,218 
plus fixed assets accrued earnings of $23,755,710. 


In accordance with Administrative Code Sec. 10.79.2 and provisions of California State Government Code 
Section 53646, we are forwarding herewith computer printouts detailing the City’s investment portfolio as of 
July 31, 2001. These investments are in compliance with California Code and our statement of investment 
policy, and provide sufficient liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of July 2001, earned interest yield and end of 
period portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on July 31, 2001. 

4. General journal detailing purchases, sales, and interest activities during the month of 
July 2001. 


Ve uly yours, 












v= AUG ~ § 2001 
Treasurer eal 
QAAL CED Val) ~ 
SAN FRANCISCO 
Enc. ee 
VBLIC LIBRARY 
Fe kent | U/ Tt 


ce: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., C. Vogel 
Transportation Authority — A. Nash, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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Cr Te Ya GeORURNGT <Y. OF SAN BELR AUN CE SoC.0 
MR. DANIEL DALY Arde Se = 7 on on .4y 8 404s 8s 7 PAGE: 1 
(SIRPT) INVESTMENT INVENTORY RUN: 08/02/01 00:04:07 
INVESTMENTS OUTSTANDING AS OF 7/31/01 
MAJOR SORT KEY IS ICC# 


CUPN TRDNG BOOK PAR VALUE 
SUMMARY DESCRIPTION RATE YIELD PRICE SHARES BOOK VALUE 
(Investment Type) 11 TREASURY BILLS 5.90% (C) 32789 3.330 99.023 178,000,000.00 176,261, 4745.39 
(Investment Type) 12 TREASURY NOTES 44.44% (C) 521 5.406 99.409 17,335,005, 000:..008" 17327, 114, 91433 
(Investment Type) 22 FEDERAL HOME LOAN BANK 2; 91 S:06) 4.020 4.029 99.992 75,000,000.00 74,993,750.00 
(Investment Type) 23 FEDERAL NATIONAL MORTGAGE ASSN. 1.14%(C) 4.700 4.700 100.157 34,000,000.00 34,053,266. 66 
(Investment Type) 41 FNMA DISCOUNT NOTES 8.62% (C) 4.562 4.720 97.103 265,275,000.00 25)1:,9.90;,989'.:53 
(Investment Type) 42 FARM CREDIT DISCOUNT NOTES - 39% (C) 4.468 4.627 96.714 12,000,000.00 11, 605,738.89 
(Investment Type) 43 FEDERAL HOME LOAN DISC NOTES 4.88% (C) 4.738 4.865 97.552 149,543,000.00 145,881, 948.17 
(Investment Type) 44 FMC DISCOUNT NOTES 12.52% (C) 4.392 4.515 97.351 384,069,000.00 373, 893,'550569 
(Investment Type) 81 COMMERCIAL PAPER DISC 1.65% (C) 4.490 4.561 98.441 50,000,000.00 49,220,486.11 
(Investment Type) 91 NEGOTIABLE C.D.'S 17.91% (C) 4.130 4.130 100.000 535,000,000.00 535,000,000.00 
(Investment Type) 1010 PUBLIC TIME DEPOSIT . 03% (C) 3.390 3.390 100.000 1,000,000.00 1,000,000.00 


ASSETS FIXED 4.661" °4.827 | 98.931 ~3,;018,892,000.00° -2,'986,616, 115.97 
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(RPTMKT ) 


INVEST 
NUMBER 


SUBTOTAL 


S092 “7, 


8521327 


39214) 2 


35215. 7: 


35254 T 


3778.62 


37787 T 


37188) 5 


37789 T 


37130" 0 


S91 T, 


S920 


SUSY 


DESCRIPTION 


Gl f Y¥ 7 6.0 UN 7 


MR. 


PURCHASE MATURITY DATE 


02/15/01 08/16/01 


UNITED STATES TREAS 


02/21/01 08/16/01 


UNITED STATES TREAS 


07/31/01 08/16/01 


UNITED STATES TREAS 


07/31/01 08/16/01 


UNITED STATES TREAS 


07/24/01 10/18/01 


UNITED STATES TREAS 


02/21/01 11/29/01 


UNITED STATES TREAS 


07/24/01 01/17/02 


UNITED STATES TREAS 


07/24/01 01/17/02 


(Investment Type) 


NOTE (97.8) 
08/15/96 08/15/01 
NOTE (98.27) 
09/03/96 08/31/01 
NOTE (98.27) 
09/03/96 08/31/01 
NOTE (98.27) 
09/03/96 08/31/01 
NODE (977--abae) 
09/03/96 08/31/01 
NOTE (99.26) 
08/31/99 08/31/01 
NOTE (99.30) 
08/31/99 08/31/01 
NOTE *(99:..2:3'5)) 
08/31/99 08/31/01 
NOTE (99.21) 
08/31/99 08/31/01 
NOTE (99.30) 
08/31/99 08/31/01 
NOTE (99.21) 
08/31/99 08/31/01 
NOTE (99.30) 
08/31/99 08/31/01 
NOTE (99.21) 
08/31/99 08/31/01 


UNITED STATES TREAS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


11 TREASURY 


DANTE L 


Y 


OF 
DALY 


SAN 
4 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 07/31/01 
MAJOR SORT KEY IS ICC# 


FUND CPN RATE 


CUSIP BANK 

BROK SAFE 
912795608 19 9530 
40 000 
912795GQ8 I'S 9906 
40 000 
912795GQ8 19 100 
40 000 
912795GQ8 19 100 
40 000 
912795HS3 19 100 
40 000 
912795HM6 19 928 
40 000 
912795J5C6 19 9904 
40 000 
912795J5C6 9 877 
40 000 

BILLS 5.85% (M) 
912827B92 19 100 
40 000 
912827239 19 100 
89 000 
912827239 19 100 
74 000 
912827239 19 100 
40 000 
912827239 AS} 100 
87 000 
9128275P3 19 100 
40 000 
9128275P3 19 100 
40 000 
9128275P3 19 100 
40 000 
SI 2827523 19 100 
40 000 
9128275P3 19 100 
89 000 
9128275P3 19 100 
89 000 
9128275P3 19 100 
74 000 
9128275P3 sky) 100 
74 000 


YTM TR 
4.8250 
4.9456 
4.7400 
4.8524 
3.5890 
399107 
3.98150 
3),090)7 
3.4550 
3.4838 
4.5550 
4.7229 
3.4150 
3.4733 
3.4150 
324733 


7.8750 
8.5648 
6.5000 
6.7804 
6.5000 
6.7804 
6.5000 
6.7804 
6.5000 
Cas BoE 
5.5000 
5. 61°30 
5.5000 
5.5498 
5.5000 
5.6465 
5.5000 
5.6885 
5.5000 
555450 
5.5000 
5.6885 
5.5000 
5.5450 
5.5000 
5.6885 


FRANCISCO 
1 S355) 5 40=94 458 7 
PAR/SHARES MARKET VALUE 
BOOK MARKET PRICE 


20,000,000. 00 
19), S12), 13:8. 8:9 

4,000,000.00 

3, 907,306.67 
50,000,000.00 
49,920, 333.33 
50,000,000.00 
49,920,333. 33 
20,000,000.00 
19,834,927.78 
14,000,000.00 
13,502,239. 72 
14,000,000.00 
13,764,934.17 

6,000,000.00 

5p 899, 297...90 
178,000,000.00 
176,201,472 .39 


7,000,000.00 
6,806, 890.63 
5,000,000.00 
4,941,406.25 
5,000,000.00 
4,941,406.25 
5,000,000.00 
4,941,406.25 
5,000,000.00 
4,865,176.64 
5,000,000.00 
4,989,453.13 
10,000,000.00 
9,990,700.00 
10,000,000.00 
97,'9:72:,,696.25 
5,000,000.00 
4,982,421.88 
10,000,000.00 
9,991,600.00 
5,000,000.00 
4,982,421.88 
10,000,000.00 
9,991,600.00 
5,000,000.00 
4,982,421.88 


19, 968,750.00 
99.84375000000 

3 99347100;..00 
99.84375000000 
49,921,857 5-.00 
99.84375000000 
4:9, 921, 875.00 
99.84375000000 
19,850,000.00 
99.25000000000 
13,842,500.00 
98.87500000000 
13 ),.77:6;,,8575-. 010 
98.40625000000 

5, 904, 375...00 
98.40625000000 
177,180,000.00 
99.53932600000 


Ne O10; 937550 
100.1562500000 
5010799790 
100.2187500000 
5), O10 93750 
100.2187500000 
5), 01.0; 937.90 
100.2187500000 
5, OLOF S350 
100.2187500000 
5, 00778222750 
100.1562500000 
10,015, 625.00 
100.1562500000 
10}, OLS5 6255/00 
100.1562500000 
3 OOF. 8122 50 
100.1562500000 
1:0; 015762500 
100.1562500000 
5,007,812.50 
100.1562500000 
10,015, 625.00 
100.1562500000 
5), 007, 8L2Z250 
100.1562500000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
447,652.78 
SUNGARD 
84,793.33 
SUNGARD 
4,979.19 
SUNGARD 
4,979.17] 
SUNGARD 
15,395.96 
SUNGARD 
235;,193 001: 
SUNGARD 
10,624.44 
SUNGARD 
4,093.33 
SUNGARD 


254,305.94 
SUNGARD 
136,005.43 
SUNGARD 
136,005.43 
SUNGARD 
136,005.43 
SUNGARD 
136,005.43 
SUNGARD 
115;0CniS2 
SUNGARD 
230,163.04 
SUNGARD 
230,163.04 
SUNGARD 
aeoy loko is oy 
SUNGARD 
230,163.04 
SUNGARD 
LEDS; OSA OZ 
SUNGARD 
230,163.04 
SUNGARD 
11157 081) 52 
SUNGARD 


08/02/01 


PAGE: 1 
00:04:28 


UNREALIZED GAIN 
UNREALIZED LOSS 


8,958.33 


1,650.00 


=3), 4371 90 
—3, 437 «50 


=283 ..34 
55,066.67 


i 316.389 


564.17 


67, 595-56 
=H), 58.314 


204,046.87 
69,931.25 
69), 531225 
69, 531.25 

145,760.86 
NB), 359.37 
24,925.00 
42,968.75 
25, 390.62 
24,025.00 
25,390.62 
24,025.00 


25), 390). 62 
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(RPTMKT) 


INVEST 
NUMBER 


DESCRIPTION 
PURCHASE MATURITY DATE 


ge 


NOTE (99.21) 
08/31/99 08/31/01 
NOTE (99.30) 
08/31/99 08/31/01 
NOTE (99.14) 
11/27/00 08/31/01 
NOTE (99.21) 
12/14/00 08/31/01 
NOTE (99.26) 
12/21/00 08/31/01 
NOTE (99.28) 
12/28/00 08/31/01 


UNITED STATES TREAS 


12/01/00 10/31/01 


NOTE (99.23) 
11/30/99 11/30/01 
NOTE -(99:. 23) 


11/30/99 11/30/01 
NOTE 

12/31/96. 12/31/04 
NOTE (98.10) 
01/31/97 01/31/02 
NOTE (99.11) 
01/31/97 01/31/02 
NOTE (99.25) 
01/31/97 012/31;/02 
NOTE (99.16) 
OE/43-/97> O13 1/02 
NOTE (99.16) 
OLF3E/97 027/31 /02 
NOTE (99.16) 
01/31/97 01/31/02 
NOTE (99.18) 
01/31/00 01/31/02 
NOTE (99.25) 
01/31/00 01/31/02 
NOTE (99.25) 
01/31/00 01/31/02 
NOTE (99.18) 
01/31/00 01/31/02 
NOTE (99.25) 
01/31/00 01/31/02 
NOTE (99.18) 
01/31/00 01/31/02 
NOTE (99.16) 
04/30/97 04/30/02 
NOTE (99.16) 
06/30/00 06/30/02 


NTS 


M 


Clty 7 CO UN Dey 


R 


DANIE 


L 


OF 


DFA, Lak 


SAN 
4 


FRANCIS 
1 Sm oy ane A 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 07/31/01 


CUSTP 


9128275P3 


9¥28279P3 


912827523 


912827923 


GU28 27/523 


9128275P3 


9128275R9 


9128272C5 


9128272C5 


9128272E1 


912827266 


9128272G6 


9128272G6 


912827266 


912827266 


912827266 


9128275X6 


9128275X6 


9128275xX6 


9128275xX6 


9128275X6 


9128275x6 


9128272S0 


9128272Y7 


BANK 
BROK 


CPN RATE 
YTM TR 
5.5000 
5.6885 
5.5000 
5.5450 
5.5000 
6.2902 
5.5000 
6.0216 
5.5000 
5... 19162 
5.5000 
Siok 
5.8750 
6.0907 
57.87/50 
6.0306 
5:6 8/90 
6.0306 
6.1250 
6.1864 
6.2500 
6.6536 
6.2500 
6.4092 
6.2500 
6.3051 
6.2500 
6.3720 
6.2500 
6.3609 
6.2500 
6.3102 
6..3:7.50 
6.6164 
6. 3:77:50 
6.5061 
6.3750 
6.5061 
6.3750 
6.6121 
6.3750 
6.5019 
6.3750 
6.6121 
6.6250 
6.7526 
6.2500 
6.5249 


MAJOR SORT KEY IS ICC# 


PAR/ SHARES 
BOOK 
5,000,000.00 
4,982,421.88 
10,000,000.00 
9,991, 600.00 
45,000,000.00 
44,736, 328.13 
50,000,000.00 
49,816,406.25 
45,000,000.00 
44,906,835.94 
25,000,000.00 
24, 962,890.63 
26,000,000.00 
29; 9:49),,.218)., LS 
25,000,000.00 
24,927, 134.38 
25,000,000.00 
24:,927:;,134.238 
10,000,000.00 
9:,.951'6,,. 5162). 50 
20,000,000.00 
19,661,368.75 
6,000,000.00 
5,959; 68°72..50 
5,000,000.00 
4,988,350.00 
10,000,000.00 
9,948,437.50 
10,000,000.00 
9,953), 125:..00 
10,000,000.00 
9), 9'4'9;,,.208:..75 
8,000,000.00 
7,964,375.00 
8,000,000.00 
7,980, 625.00 
8,000,000.00 
7, 980,625.00 
8,000,000.00 
7,965,000.00 
8,000,000.00 
2, 9845,,250;..00 
8,000,000.00 
7,965,000.00 
10,000,000.00 
9,946, 600.00 
25,000,000.00 
24,873,046. 88 


O 
Am Bic] 


MARKET VALUE 
MARKET PRICE 
5,007), 812...50 
100.1562500000 
1.0;,,01.5;,,625:.00 
100.1562500000 
45,070, 31:2..50 
100.1562500000 
50;,.07:8;, 12:5:..0.0 
100.1562500000 
45,070, 312.50 
100.1562500000 
25; 03:9; 0.62 ...50 
100.1562500000 
26,146, 250.00 
100.5625000000 
25,187,500.00 
100.7500000000 
257,18, 50:0). 0.0 
100.7500000000 
LO}, 1:09: 3°7'5:. 00 
101.0937500000 
20,275,000.00 
101.3750000000 
6,082,500.00 
101.3750000000 
5, 0'68:,.750;..00 
101.3750000000 
1O\; 137, 500'. 00 
101.3750000000 
L.0:,, £37;,,500:..00 
101.3750000000 
10,137,500.00 
101.3750000000 
8,112,500.00 
101.4062500000 
8, 112,.500)..00 
101.4062500000 
8, 112,,500:..00 
101.4062500000 
8,112,500.00 
101.4062500000 
8,112,500.00 
101.4062500000 
8,112,500.00 
101.4062500000 
10, 231,250.00 
102.3125000000 
25), 611, Lil. 50 
102.4687500000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
TVS), O8192 
SUNGARD 
230,163.04 
SUNGARD 
1,:035;,733). 710 
SUNGARD 

I MSO), BaS7..22 
SUNGARD 

103 5).133%. 10 
SUNGARD 
515,407. 261 
SUNGARD 

38167, 0251.82 
SUNGARD 
248,804.64 
SUNGARD 
248,804.64 
SUNGARD 
53,260.87 
SUNGARD 
3i7,3:916:. 14 
SUNGARD 

17, O19 02 
SUNGARD 
849.18 
SUNGARD 

1, 698. 37 
SUNGARD 

1, 698). 37 
SUNGARD 

1, 6. 98k, 37 
SUNGARD 

Ti, 318'D)./887, 
SUNGARD 

li, 38:9)..87, 
SUNGARD 

1, 38'5).:857 
SUNGARD 

LAS Coll 
SUNGARD 

li, 385). 87 
SUNGARD 

1y, SBD, 87. 
SUNGARD 

L67, 425.251 
SUNGARD 

WSF HOSS) 
SUNGARD 


08/02/01 


PAGE: 2 
00:04:28 


UNREALIZED GAIN 
UNREALIZED LOSS 


~T 25, 390.62 
24,025.00 
333,984.37 
261, 718.15 
163,476.56 
Ne; WHA. 87, 
19%}, 0328.25 
29:9), OS: 62 
25.9), 1:65)..62 
1312;,,8:22;:.50 
613; 634%.,25 
122, 8125.90 
80,400.00 
189,062.50 
184,375.00 
188}, 28)..25 
148,125.00 
134,, 8751.00 
131,875.00 
147,500.00 
1£345,, 2510). 00 
147,500.00 
284,650.00 


744,140.62 
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(RPTMKT ) 


INVEST 
NUMBER 


DESCRIPTION 


M 


Col Tt x¥o7 (6-0. Ui NT -Y 


R 


PURCHASE MATURITY DATE 


NOTE (99.16) 
06/30/00 06/30/02 
NOTE (99.16) 
06/30/00 06/30/02 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.7) 
07/02/01 06/30/03 


NOTE (99.7) 
07/02/01 06/30/03 
NOTE (99.7) 


07/02/01 06/30/03 
NOTE (99.7) 
07/02/01 06/30/03 
NOTE (99135) 
07/09/01 06/30/03 
NOTE (99.135) 
07/09/01 06/30/03 
NOTE (88.20) 
09/27/94 08/15/03 
NOTE (95.26) 
11/28/00 11/15/03 
NOTE (99.23) 
04/11/01 11/15/03 
NOTE (99.16) 
05/15/01 11/15/03 
NOTE (99.15) 
05/15/01 11/15/03 
NOTE (99.15) 
05/16/01 11/15/03 
NOTE (99.11) 
05/18/01 11/15/03 


NOTE (99.13) 
05/23/01 11/15/03 
NOTE (99.13) 
05/23/01 11/15/03 
NOTE (99.13) 
05/23/01 11/15/03 
NOTE (99.12) 
05/23/01 11/15/03 
NOTE (99.10) 


05/25/00 1/15/08 


DANIEL 


OF 
DALY 


SAN 
4 


FRANC 
Oe OO 5 Ameen 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 07/31/01 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 

9128272Y7 1S 
40 

912827217 19 
89 

9128274B5 19 
89 

9128274B5 de) 
89 

9128274B5 19 
89 

9128274B5 1e9 
89 

912827620 9 
40 

912827620 19 
45 

912827620 19 
89 

912827620 19 
87 

912827620 A) 
87 

912827620 19 
40 

40 

40 

912827403 19 
40 

912827403 19 
87 

912827403 19 
40 

912827403 ES 
45 

912827403 19 
87 

9128274U3 Lg) 
40 

9128274U3 19 
40 

9128274U3 19 
87 

9128274U3 19 
89 

9128274U3 19 
87 

9128274U3 19 
45 


CPN RATE 
YTM TR 
6.2500 
6.5249 
6.2500 
6.5249 
5.5000 
5.6148 
5.5000 
5.6160 
5.5000 
5.6148 
5.5000 
5.6043 
328750 
4.2836 
3.8750 
4.2877 
3.8750 
4.2877 
33,8750 
4.2877 
3.8750 
4.1866 
378750 
4.1824 
5.1500 
7.5200 
4.2500 
5.8164 
4.2500 
4.3676 
4.2500 
4.4736 
4.2500 
4.4803 
4.2500 
4.4805 
4.2500 
4.5313 
4.2500 
4.5089 
4.2500 
4.5089 
4.2500 
4.5055 
4.2500 
4.5258 
4.2500 
4.5933 


PAR/ SHARES 
BOOK 
25,000,000.00 
24,873,046.88 
25,000,000.00 
24,873,046.88 
200,000.00 
19:9; 010:.'00 

8, 650,000.00 
8,606, 732.50 
150,000.00 
149,257.50 
1,000,000.00 
995,500.00 
10,000,000.00 
9,924,762.23 
10,000,000.00 
9,923, 980.98 
10,000,000.00 
97,923, 980. 98 
10,000,000.00 
9,923,980.98 
15,000,000.00 
14,926, 324.73 
20,000,000.00 
19, 903,328.80 
5,000.00 
4,431.25 
15,000,000.00 
14, 368, 359. 38 
20,000,000.00 
19, 942,187.50 
50,000,000.00 
495.738; 28125 
25,000,000.00 
24,865, 234.38 
20,000,000.00 
19,894,497.28 
20,000,000.00 
19,;875;679.35 
30,000,000.00 
29,847,248. 64 
15,000,000.00 
14, 923,624.33 
15,000,000.00 
14,924,796.20 
15,000,000.00 
14,917,764.95 
20,000,000.00 
19,882,472.83 


I=sS* CO 


4 8 7 


MARKET VALUE 
MARKET PRICE 
257 OL US 50 
102.4687500000 
25) 161-75 1.85750 
102.4687500000 
205, 687.50 
102.8437500000 
8,895, 984.38 
102.8437500000 
1:5'4,.2652:63 
102.8437500000 
1, 028;437.50 
102.8437500000 
110,018, 750%,00 
100.1875000000 
OF O88; 750r 00 
100.1875000000 
10,018,750.00 
100.1875000000 
10,018,750.00 
100.1875000000 
157, 028,125:..00 
100.1875000000 
20,037,500.00 
100.1875000000 
5; 185594 
103.7187500000 
157,098; 437.50 
100. 6562500000 
20,131; 250...00 
100. 6562500000 
50, 328, 125:..00 
100.6562500000 
25,164,062.50 
100.6562500000 
20,131,250: 00 
100.6562500000 
207; 131, 250.00 
100. 6562500000 
30,196,875.00 
100.6562500000 
15), 098, 437250 
100.6562500000 
15,098, 437.50 
100.6562500000 
15,098, 437.50 
100.6562500000 
20,131,250.00 
100.6562500000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
1397 8:09. Dr, 
SUNGARD 
135; 8169.57 
SUNGARD 
376902 72 
SUNGARD 
139, 883.520 
SUNGARD 

2, 172:,94 
SUNGARD 
18,483.61 
SUNGARD 

33 ;,699../65 
SUNGARD 
337 (695.65 
SUNGARD 
337,695.3:65 
SUNGARD 
337,695.65 
SUNGARD 
50,543.48 
SUNGARD 
67,391.30 
SUNGARD 
132.63 
SUNGARD 
135,022.28 
SUNGARD 
180,163.04 
SUNGARD 
450,407.61 
SUNGARD 
22:5, 203.80 
SUNGARD 
180,163.04 
SUNGARD 
180; 163305 
SUNGARD 
270,244.56 
SUNGARD 
1357122729 
SUNGARD 
135; 22529 
SUNGARD 
L357, A 22529 
SUNGARD 
180,163.05 
SUNGARD 


08/02/01 


PAGE: 3 
00:04:28 


UNREALIZED GAIN 
UNREALIZED LOSS 


= 744,140.62 
744,140.62 
6, 677.50 
289; 251588 
5; 008513 
327937290 
9165, 0932.75 
96,875.00 
96,875.00 
96,875.00 
116,015.62 
1534125200 
754.69 
13070787 02 
189,062.50 
589,843.75 
298,828.12 
239,062.50 
262,500.00 
311, 3432975 
188,671.87 
187,500.00 
1/94), OS4.25 


271,875.00 
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(RPTMKT ) 


INVEST 
NUMBER 


DESCRIPTION 
PURCHASE MATURITY DATE 


ab 


a 


NOTE (99.20) 
06/04/01 11/15/03 
NOTE (99.20) 
06/04/01 11/15/03 
NOTE (99.22) 
02/16/99 02/15/04 
NOTE (99.12) 
02/16/99 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.18) 
08/15/00 02/15/04 
NOTE (99.11) 
02/16/01 02/15/04 
NOTE (99.26) 
02/23/01 02/15/04 
NOTE (100.21) 
03/29/01 02/15/04 
NOTE (100.22) 
04/16/01 02/15/04 
NOTE (100.22) 
04/16/01 02/15/04 
NOTE (100.22) 
04/16/01 02/15/04 
NOTE (100.22) 
04/16/01 02/15/04 
NOTE (100.20) 
04/16/01 02/15/04 
NOTE (100.12) 
04/17/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (99.17) 
11/15/99 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 


M 


Cen Y7/ COU Nah TY, 


R 


DANIE 


L 


OF 


DALY 


SAN 
4 


FRANCISCO 


I S75) 9) 4-4 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 07/31/01 


9128274U3 


9128274U3 


9128275A6 


9128275A6 


9128275A6 


9128275A6 


9128275A6 


9128275A6 


9128275A6 


9128275A6 


9128275A6 


9128275A6 


9128275A6 


9128275A6 


9128275A6 


9128275A6 


9128275A6 


9128275A6 


9128275A6 


9128275A6 


9128275F5 


9128275F5 


9128275F5 


SUZBZISES 


CPN RATE 
YTM TR 
4.2500 
4.4261 
4.2500 
4.4142 
4.7500 
4.8246 
4.7500 
4.8925 
4.7500 
6.0915 
4.7500 
6:. 0.945 
4.7500 
6.0915 
4.7500 
6.1845 
4.7500 
4.9941 
4.7500 
4.8236 
4.7500 
4.5147 
4.7500 
4.4868 
4.7500 
4.4868 
4.7500 
4.4838 
4.7500 
4.4868 
4.7500 
4.5222 
4.7500 
4.6109 
4.7500 
4.5758 
4.7500 
4.5848 
4.7500 
4.5818 
5.2500 
5.8824 
5.2500 
6.7885 
5.2500 
6. 79311 
5.2500 
6.7885 


MAJOR SORT KEY IS ICC# 


PAR/ SHARES 
BOOK 
15,000,000. 00 
14,973,709.24 
25,000,000.00 
24,963,018.01 
15,000,000.00 
1.477, 9507°782..259 
15,000,000.00 
14, 906,250.00 
15,000,000.00 
14,374,218.75 
15,000,000.00 
14,374,218.75 
15,000,000.00 
14,374, 228..475 
15,000,000.00 
14,332, 031.25 
30,000,000.00 
29,802,373.96 
18,000,000.00 
17 982; 3322 53 
10,000,000.00 
10,117,610.50 
10,000,000.00 
10,147,479.28 
10,000,000.00 
10,147,479.28 
10,000,000.00 
10,148,260.53 
10,000,000.00 
10,147,479.28 
10,000,000.00 
10,138,104.28 
25,000,000.00 
25,289, 947.34 
25,000,000.00 
25,397; 3511. 14 
25,000,000.00 
25,351,497.76 
25,000,000.00 
25, 353, 450.89 
20,000,000.00 
19,506, 250.00 
10,000,000.00 
9,467,187.50 
10,000,000.00 
9,465, 625.00 
10,000,000.00 
9,467,187.50 


4 8 7 


MARKET VALUE 
MARKET PRICE 
15,098,437 .50 
100.6562500000 
25,164,062.50 
100.6562500000 
15,257, 812.50 
101.7187500000 
152977 822550 
101.7187500000 
193297 7 8127.50 
101.7187500000 
1S. ZO1 peuZ-o0 
101.7187500000 
5-25 717812550 
101.7187500000 
15,257 ,822.50 
101.7187500000 
301,515, 625.00 
101.7187500000 
18,30 9);33/5:..00 
101.7187500000 
HOV A, (8 '7-5,./00 
101.7187500000 
LO; 4717 87'S :00 
101.7187500000 
10,171, 875:..00 
101.7187500000 
10; 171, 875300 
101.7187500000 
LO, 17 87S 200 
101.7187500000 
10, LL 7 87500 
101.7187500000 
25,429, 687.90 
101.7187500000 
25,429, 687.50 
101.7187500000 
25,429, 687.50 
101.7187500000 
25,429, 687.50 
101.7187500000 
20,612,500.00 
103.0625000000 
10, 306,250.00 
103.0625000000 
10, 306,250.00 
103.0625000000 
10, 306,250.00 
103.0625000000 


RUN: 


08/02/01 


PAGE: 4 


00:04:28 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


LSS k22).28 
SUNGARD 
225,203), 011 
SUNGARD 
328,694.75 
SUNGARD 
328,694.75 
SUNGARD 
328,694.75 
SUNGARD 
328,694.75 
SUNGARD 
328,694.75 
SUNGARD 
328,694.75 
SUNGARD 
6577389350 
SUNGARD 
394,433.70 
SUNGARD 
219,129.84 
SUNGARD 
24.9) 1297283 
SUNGARD 
219712983 
SUNGARD 
21:9),.129...83 
SUNGARD 
ZUOFUZ9%. 83 
SUNGARD 
21:9), 1297583 
SUNGARD 
547,824.58 
SUNGARD 
5477824559 
SUNGARD 
547,824.59 
SUNGARD 
547,824.59 
SUNGARD 
222, DO4239 
SUNGARD 
Dl Aer eealicy, 
SUNGARD 
L227 hd ood 
SUNGARD 
Lady 2a 
SUNGARD 


15:9); 3715.00 
258,789.06 
307,031.25 
351)7-5:62.90 
883799375 
883; 093) 15 
883, 593). 75 
925, 181525 
VAD, EST DO 
345,937.50 
109), 37:5:.00 
103; 125200 
103,125.00 
102,343.75 
1037125200 
112,500.00 
339,843.75 
3118, 35 9RoM 
324, 218.45 
32:2, 2691.62 
106,250.00 
839,062.50 
840,625.00 


839,062.50 
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Col YX /: COUN aL Y OF SAN ER A NC TS: CO 
MR. DANIEL DALY 415-554-4487 
INVESTMENT INVENTORY WITH MARKET VALUE 
(RPTMKT ) 
INVESTMENTS OUTSTANDING AS OF 07/31/01 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
38276 T NOTE (99.22) 9128275F5 19 100 5.2500 20,000,000.00 20, 612,500.00 
05/10/00 05/15/04 40 000 6.7885 18, 934,375.00 103.0625000000 
38810 T NOTE (101.30) 9128275F5 19 100 5.2500 50,000,000.00 51; 531, :250)..00 
05/02/01 05/15/04 40 000 4.5642 50,960,937.50 103.0625000000 
SUBTOTAL (Investment Type) 12 TREASURY NOTES 44.59% (M) He higte9 1335005000.00 1350754248.45 
5.4072 1327114914 .33 L01.1797150000 
38842 FEDERAL HOME LOAN BANK 3133MFJL3 19 100 4.0000 25,000,000.00 25, 078,125.00 
06/05/01 06/05/02 40 000 4.0258 24,993,750.00 100.3125000000 
38852 FEDERAL HOME LN BKS 3133MFQB7 19 1 4.0300 9,600,000.00 9,606,000.00 
06/28/01 06/28/02 40 000 4.0300 9,600,000.00 100.0625000000 
38853 FEDERAL HOME LN BKS 3133MFQB7 19 100 4.0300 29,000,000.00 29,018; 125;00 
06/28/01 06/28/02 40 000 4.0300 29,000,000.00 100.0625000000 
38854 FEDERAL HOME LN BKS 3133MFQB7 19 901 4.0300 8,000,000.00 8,005,000.00 
06/28/01 06/28/02 40 000 4.0300 8,000,000.00 100.0625000000 
38855 FEDERAL HOME LN BKS 3133MFQB7 19 9902 4.0300 3,400,000.00 3,402,125.00 
06/28/01 06/28/02 40 000 4.0300 3,400,000.00 100.0625000000 
SUBTOTAL (Investment Type) 22 FEDERAL HOME LOA 2.48% (M) 4.0200 75,000,000.00 715; 10:9), 375..:0:0 
4.0286 74,993,750.00 100.1458330000 
38844 FEDERAL NATL MTG ASSN 31359MJF1 19 100 4.7000 20,000,000.00 20; 143; 75000 
06/05/01 05/23/03 45 000 4.7000 20 ,,031.,.333%.33' 100). 74.8 7500000 
38845 FEDERAL NATL MTG ASSN 31359MJF1 19 100 4.7000 14,000,000.00 has 1007, 625700 
06/05/01 05/23/03 45 000 4.7000 14,021,933.33 100.7187500000 
SUBTOTAL (Investment Type) 23 FEDERAL NATIONAL 1.13% (M) 4.7000 34,000,000.00 34,244, 375;. 00 
4.7000 34,053,266.66 100.7187500000 
38909 FEDERAL NATL MTG ASSN DISC 313589IX2 19 100 3.6200 50,000, 000.00 49,994,875.00 
07/31/01 08/02/01 40 000 3.6207 49,989,944.44 99.98975000000 
38910 FEDERAL NATL MTG ASSN DISC 313589Ix2 19 TOO 326200 50,000,000.00 49,994,875.00 
07/31/01 08/02/01 40 000 3.6207 49,989,944.44 99.98975000000 
38574 FEDERAL NATL MTG ASSN DISC 313589MP5 19 100 6.1100 5,000,000.00 4,968,041.67 
10/18/00 10/05/01 40 000 6.4982 4,701,288.89 99.36083333333 
38575 FEDERAL NATL MTG ASSN DISC 313589MP5 19 100 6.1050 20,000,000.00 159), 82, LOO. OF 
10/18/00 10/05/01 40 000 6.4926 18,806,133.33 99.36083333333 
38685 FEDERAL NATL MTG ASSN DISC 313589MP5 19 926 4.9700 2,500,000.00 2,484,020.83 
01/26/01 10/05/01 40 000 5.1491 2,413,025.00 99.36083333333 
38643 FEDERAL NATL MTG ASSN DISC 313589NT6 19 930 5.7400 23,000,000.00 22,791,447.50 
12/14/00 11/02/01 40 000 6.0517 21,815,487.22 99.09325000000 
38781 FEDERAL NATL MTG ASSN DISC 313589NT6 19 9904 4.1800 15,000,000.00 14,863, 987.50 
04/09/01 11/02/01 40 000 4.2829 14,639,475.00 99.09325000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


222,094.39 
SUNGARD 
99'07 85%. 87 
SUNGARD 


1597 SOD 6 
SUNGARD 
35,464.00 
SUNGARD 

LO 130783 
SUNGARD 
29), S938h33 
SUNGARD 
12),5:60%-157 
SUNGARD 


Ly D9 200 
SUNGARD 
124,288.89 
SUNGARD 


5, 027.78 
SUNGARD 

5, 027278 
SUNGARD 
243,551.39 
SUNGARD 
973,408.34 
SUNGARD 
64,540.97 
SUNGARD 
843,461.11 
SUNGARD 
1987, 590-100 
SUNGARD 


08/02/01 


PAGE: 5 
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UNREALIZED GAIN 
UNREALIZED LOSS 


1,678, 025.000 


5710),3:22). 50 


84,375.00 
6,000.00 
18,125.00 
5,000.00 


2, 25500 


143,750.00 


100,625.00 


= 922 


= OMe 22 
23,201.39 


92,625.00 
6,454.86 
13254991, 


29), 962.90 
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07/09/01 09/07/01 


GiTyY / GOUN T Y¥ 


MR 


DATE 


DISC 


DISC 


DISC 


FARM 


DISC 


DISC 


DISC 


(RPTMKT ) 
INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY 
38669 FEDERAL NATL MTG ASSN 
01/08/01 11/16/01 
38633 FEDERAL NATL MTG ASSN 
12/11/00 11/30/01 
38670 FEDERAL NATL MTG ASSN 
01/08/01 11/30/01 
38671 FEDERAL NATL MTG ASSN 
01/08/01 11/30/01 
38690 FEDERAL NATL MTG ASSN 
01/26/01 12/28/01 
38719 FEDERAL NATL MTG ASSN 
02/27/01 12/28/01 
38787 FNMA DISCOUNT NOTES 
04/09/01 02/08/02 
38729 FEDERAL NATL MTG ASSN 
03/09/01 02/22/02 
38730 FEDERAL NATL MTG ASSN 
03/09/01 02/22/02 
38731 FEDERAL NATL MTG ASSN 
03/09/01 02/22/02 
38732 FEDERAL NATL MTG ASSN 
03/09/01 02/22/02 
38733 FEDERAL NATL MTG ASSN 
03/09/01 02/22/02 
SUBTOTAL (Investment Type) 
A 38869 FEDL FARM CRED BK CONS 
07/09/01 09/19/01 
A 38765 FEDL FARM CRED BK CONS 
03/29/01 11/02/01 
A 38688 FEDL FARM CRED BK CONS 
01/26/01 01/24/02 
SUBTOTAL (Investment Type) 42 
38699 FEDL HOME LOAN BK CONS 
02/07/01 08/08/01 
38705 FEDL HOME LOAN BK CONS 
02/14/01 08/08/01 
38739 FEDL HOME LOAN BK CONS 
03/09/01 08/30/01 
A 38871 FEDL HOME LOAN BK CONS 


DISC 


: DANTE 


L 


OF 
DALY 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 07/31/01 


313589PHO 


313589PX5 


313589PX5 


31398 9PX5 


313589RB1 


313589RB1 


313589SV6 


313589TK9 


313589TK9 


313589TK9 


313589TK9 


313589TK9 


313313LX4 


313313NT1 


323313SE9 


CREDIT DISC 


313385KD7 
313385KD7 
313385LBO 


313385LKO 


MAJOR SORT 

BANK FUND 

BROK SAFE 
19 902 
40 000 
19 9530 
45 000 
19 907 
40 000 
19 S17 
40 000 
19 924 
40 000 
19 100 
40 000 
19 876 
40 000 
1g 918 
40 000 
459 907 
40 000 
19 904 
40 000 
19 903 
40 000 
19 877 
40 000 


19 
40 
19 
40 
9 
40 


339% 


19 
40 
1S) 
40 
19 
40 
19 
40 


41 FNMA DISCOUNT NO 8.69% (M) 


919 
000 
100 
000 
9530 
000 


(M) 


9530 
000 
100 
000 
879 
000 
887 
000 


SAN FRANCISCO 
44 525 5 4 > 44°87 
KEY IS ICC# 
CPN RATE PAR/ SHARES MARKET VALUE 
YTM TR BOOK MARKET PRICE 


4.9200 
52.1390 
5.7200 
6.0609 
4.9000 
52 102:75 
4.9000 
Sel 25 
4.9100 
5.1458 
4.6000 
4.7859 
4.1300 
4.2797 
4.5200 
4.7278 
4.5200 
4.7278 
4.5200 
4.7278 
4.5200 
4.7278 
4.5200 
4.7278 


4.5622 


3.6000 
3.6261 
4.4200 
4.5416 
4.8800 
5.1326 


4.4681 


4.9250 
5.0508 
4.9500 
5.0720 
4.6500 
4.7569 
3.6200 
3.6420 


4,775,000.00 
4,571,394.00 
25,000,000.00 
23,993, 93333 
8,000,000.00 
7, 045;,.022522 
7,000,000.00 
6,689,394.44 
15,000,000.00 
14,312,600.00 
25,000,000.00 
24,028,888.89 
6,000,000.00 
57.190;,,098.33 
2,000,000.00 
1792, fat 
2,000,000.00 
HV, OU2, UT 
2,000,000.00 
1,902,222 oa 
2,000,000.00 
1,992, ti 
1,000,000.00 
956,055.56 
265,275,000.00 
257, 590,989=53 


2,000,000.00 
1,985, 600.00 
5,000,000.00 
4,866,172.22 
5,000,000.00 
4,753, 966.67 
12,000,000.00 
11,605,738.89 


50,000,000.00 
48,755,069.45 
25,000,000.00 
24,398, 437.50 
4,000,000.00 
3, 910,100.00 
10,000,000.00 
9,939, 666.67 


4,725,184.81 
98.95675000000 
2471094, 263). 39 
98.83705555556 
7,906,964.44 
98.83705555556 
6,987, 993'.89 
98.83705555556 
145785, b9L 67 
98.56794444444 
24,641,986.11 
98.56794444444 
5,889,856.67 
98.16427777778 
1,960,594.44 
98.02972222222 
1,960,594.44 
9802972222222 
1,960,594.44 
980297 2222222 
1,960,594.44 
98 .02972222222 
980,297.22 

98 .02972222222 


263, 369,130.63 
99.28155000000 


1,990,009.44 
99.50047222222 
4,954, 920.83 
99.09841666667 
4,916,155, 56 
98:. 8323872712110 


11,861,085.83 
98.84238200000 


49,964,222.22 
99.92844444444 
247982 ele 
99.92844444444 

3), 988), L4a222 
99.70355555556 

9, 9625 tte i/8 
99.62177777778 


RUN: 


08/02/01 
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CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 


133,779.58 
SUNGARD 
925, 927.78 
SUNGARD 
223 7222022 
SUNGARD 
195,30 9345 
SUNGARD 
3825:910283 
SUNGARD 
495,138.89 
SUNGARD 
78,470.00 
SUNGARD 
3167.4: 
SUNGARD 
367-401 
SUNGARD 
3674104 
SUNGARD 
36,4231 
SUNGARD 
18,205.55 
SUNGARD 


4,600.00 
SUNGARD 
76; 130.01 
SUNGARD 
126,744.44 
SUNGARD 


1,197,048: son 
SUNGARD 
577,500.00 
SUNGARD 

714, 916.67 
SUNGARD 

23, 2720/8 
SUNGARD 


UNREALIZED LOSS 


20,001.23 


1897, 902278 


38,720.00 
33,880.00 


90,020.84 


LV 28.33 


21,328.34 
L207 2522 
127,072:22 
2 OZ 2.2 
V2, OF7.25:22 


6,036.11 


-194.44 


=1/9:0'5.6 
12,012.50 


35,444.45 


-190.56 


12,104.16 
6, 173562 


Se 5) 


-616.67 
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(RPTMKT ) 


INVEST 
NUMBER 


DESCRIPTION 
PURCHASE MATURITY 


FEDERAL HOME LOAN DISC 
07/11/01 09/19/01 
FEDL HOME LOAN BK CONS 
03/29/01 09/26/01 
FEDL HOME LOAN BK CONS 
04/09/01 09/26/01 
FEDL HOME LOAN BK CONS 
12/12/00 09/28/01 
FEDL HOME LOAN BK CONS 
07/09/01 10/05/01 


SUBTOTAL (Investment Type) 43 


38872 


38896 


38897 


38740 


38706 


A 38715 


A 38721 


A 38722 


A. ~38738 


A = 38727 


A 38742 


A 38785 


A 38898 


A 38899 


A 38900 


A 38873 


FEDL HOME LN MTG CORP 
07/09/01 08/28/01 
FMC DISCOUNT NOTES 
07/11/01 08/28/01 
FMC DISCOUNT NOTES 
07/11/01 09/04/01 
FEDL HOME LN MTG CORP 
03/14/01 09/13/01 
FEDL HOME LN MTG CORP 
02/14/01 09/21/01 
FEDL HOME LN MTG CORP 
02/23/01 09/21/01 
FEDL HOME LN MTG CORP 
02/27/01 09/21/01 
FEDL HOME LN MTG CORP 
02/27/01 09/21/01 
FEDL HOME LN MTG CORP 
03/09/01 09/21/01 
FEDL HOME LN MTG CORP 
03/05/01 09/24/01 
FEDL HOME LN MTG CORP 
03/15/01 09/28/01 
FEDL HOME LN MTG CORP 
04/09/01 10/05/01 
FMC DISCOUNT NOTES 
07/11/01 10/11/01 
FMC DISCOUNT NOTES 
07/11/01 10/11/01 
FMC DISCOUNT NOTES 
07/11/01 10/11/01 


FEDL HOME LN MTG CORP DISC N 


07/09/01 10/24/01 


GC Ilet wy / C10 UIN=T x 


MR 


DANTE 


L 


OnE 
D Ay by 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 07/31/01 
MAJOR SORT KEY IS ICC# 


CUSIP 


313385LX2 


313385ME3 


313385ME3 


313385MG8 


313385MP8 


FEDERAL HOME LOA 


DISC N 


DISC N 


DISC N 


DISC N 


DISC N 


DISC N 


DISC N 


DISC N 


DISC N 


DISC N 


313397K2Z3 


313397KZ3 


313397LG4 


313397LRO 


313397L2Z2 


313397LZ2 


313397LZ2 


313397LZ2 


313397LZ2 


313397MC2 


313397MG3 


313397MP3 


313397MV0O 


313397MVO 


313397MVO 


313397NJ6 


BANK FUND 

BROK SAFE 
ANG, 923 
40 000 
19 100 
40 000 
£9 9906 
40 000 
19 9901 
40 000 
19 9907 
40 000 

4.92% (M) 
19 924 
40 000 
19 9615 
40 000 
19 860 
40 000 
19 859 
40 000 
Lg 9530 
40 000 
19 9530 
40 000 
19 100 
40 000 
19 9530 
40 000 
19 900 
40 000 
KS 931 
40 000 
19 100 
40 000 
19 9903 
40 000 
19 803 
40 000 
19 928 
40 000 
19 9531 
40 000 
Eg 903 
40 000 


SAN ERAN CL S C'O 

API DO = S524 =) 4448" 7 
CPN RATE PAR/SHARES MARKET VALUE 
YTM TR BOOK MARKET PRICE 


3.6100 
3). 6395 
4.4400 
4.5414 
4.2000 
4.2850 
5.8200 
6.1063 
3.6000 
3.6320 


4.7380 


3.6400 
3.6985 
3.6400 
3.6578 
3.6300 
3.6502 
4.6100 
4.7206 
4.8800 
5.10293 
4.8200 
4.9594 
4.7000 
4.8299 
4.6900 
4.8193 
4.6200 
4.7392 
4.6300 
4.7541 
4.5400 
4.6557 
4.1900 
4.2792 
3.6100 
3.6436 
3.6100 
3.6436 
3.6100 
3.6436 
3.5900 
336287 


11,543,000.00 
LI 462,914.55 
5,000,000.00 
4,888, 383.33 
12,000,000.00 
11,762,000.00 
25,000,000.00 
23,827,916. 67 
7,000,000.00 
6, 938,400.00 
149,543,000.00 
145,881, 948.17 


15,000,000.00 
14,924,166.67 
16,069,000.00 
15,997 ,01P. 79 
9,000,000.00 
8,950,087.50 
24,000,000.00 
23,437,980). 00 
25,000,000.00 
24,,257, 833.33 
20,000,000.00 
19,437, 666.67 
50,000,000.00 
48,655,277.78 
15,000,000.00 
14,597,441.67 
9,000,000.00 
8,773,620.00 
10,000,000.00 
9,738,919.44 
25,000,000.00 
24,378, 902.78 
20,000,000.00 
1:9), 583',327'.78 
4,000,000.00 
3963097278 
5,000,000.00 
4,953; 872.22 
6,000,000.00 
5,944, 646.67 
2,000,000.00 
Up INS p6S9).44 


11,485,182.40 
99.49911111111 

4,971, 377.78 
99:.42755555556 
iT, 931; 30:6: 67 
99). A259 99990 96 
24,891, 777. 18 
99407011 P1111 

6, 995, 384572 
99.36263888889 


149,091, 682.68 
99.69820200000 


14,958, 600.00 
99.72400000000 
16,024,649.56 
99.72400000000 
8, 968,720.00 
99.65244444444 
23,894,506.67 
99.56044444444 
24,869, 666.67 
99.47866666667 
19); 895, 133233 
99.47866666667 
497139; 3331533 
99.47866666667 
14,921,800.00 
99.47866666667 
8,953,080.00 
99.47866666667 
9,944,800.00 
99.44800000000 
24, 859.1, 77 178 
99.40711111111 
LO BZ 727 73 
99.36263888889 
SR9T 2, LO2322 
99. 30380555556 
4,965,190.28 
99.30380555556 
D798 228E 33 
99.30380555556 
1; 9837, 526,67 
99-1 7/63333333'3 


RUN: 
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CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 


24,307.64 
SUNGARD 
77,083.34 
SUNGARD 
159,600.00 
SUNGARD 
937,666.66 
SUNGARD 
16,100.00 
SUNGARD 


34,'883:.33 
SUNGARD 
34,119.84 
SUNGARD 
19,:057:550 
SUNGARD 
430,266.67 
SUNGARD 
56977. 333'°34 
SUNGARD 
425,766.66 
SUNGARD 
1,012 8055595 
SUNGARD 
302,'895:83 
SUNGARD 
167,475.00 
SUNGARD 
1917630256 
SUNGARD 
438,236.11 
SUNGARD 
265, 366.67 
SUNGARD 

8, 423°°33 
SUNGARD 
LO; 29157 
SUNGARD 
12, 635%'00 
SUNGARD 

4) O OM ae 
SUNGARD 


UNREALIZED LOSS 


9,706.67 


884.72 


=17, 116-46 


-450.00 
-482.07 


-425.00 
26,660.00 


42,500.00 
32,300.00 
72,250.00 
21,462.50 
11,985.00 
14,250.00 
34,638.89 
237 8338238 

632 

788.89 

946.66 


280.01 
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FRANCISCO 


Ib Sige Oey 4rd 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 07/31/01 
MAJOR SORT KEY IS ICC# 


Girl PY / CO UN Tex OF 
MR. DANIEL DALY 
(RPTMKT) 

INVEST DESCRIPTION CUSIP BANK FUND 
NUMBER PURCHASE MATURITY DATE BROK SAFE 
38874 FEDL HOME LN MTG CORP DISC N 313397PA3 19 860 
07/10/01 11/09/01 40 000 
38901 FMC DISCOUNT NOTES 313397PH8 19 1901 
07/11/01 11/16/01 40 000 
38716 FEDL HOME LN MTG CORP DISC N 313397PL9 19 929 
02/23/01 11/19/01 40 000 
38723 FEDL HOME LN MTG CORP DISC N 313397RB9 19 100 
02/27/01 12/28/01 40 000 
38664 FEDL HOME LN MTG CORP DISC N 313397RH6 19 902 
01/08/01 01/03/02 40 000 
38687 FEDL HOME LN MTG CORP DISC N 313397RH6 19 9530 
01/26/01 01/03/02 40 000 
38717 FEDL HOME LN MTG CORP DISC N 313397SM4 19 928 
02/23/01 01/31/02 40 000 
38726 FEDL HOME LN MTG CORP DISC N 313397TR2 19 877 
03/02/01 02/28/02 40 000 
38734 FEDL HOME LN MTG CORP DISC N 313397TR2 19 923 
03/09/01 02/28/02 40 000 
38735 FEDL HOME LN MTG CORP DISC N 313397 TR2 19 927 
03/09/01 02/28/02 40 000 
38736 FEDL HOME LN MTG CORP DISC N 313397TR2 19 906 
03/09/01 02/28/02 40 000 
38737 FEDL HOME LN MTG CORP DISC N 313397TR2 ag 908 
03/09/01 02/28/02 40 000 
38767 FEDL HOME LN MTG CORP DISC N 313397 TRZ 19 100 
03/29/01 02/28/02 40 000 
38758 FEDL HOME LN MTG CORP DISC N 313397UG4 19 1622 
03/27/01 03/15/02 40 000 
38786 FEDL HOME LN MTG CORP DISC N 313397UG4 19 920 
04/09/01 03/15/02 40 000 

SUBTOTAL (Investment Type) 44 FMC DISCOUNT NOT 12.57% (M) 
38790 BK AMER C/P O660POVEO ILS) 100 
04/11/01 08/14/01 40 000 

SUBTOTAL (Investment Type) 81 COMMERCIAL PAPER 1.65% (M) 
38846 BK AMER C.D. O6050EYK5 19 804 
06/13/01 08/14/01 40 000 
38847 BK AMER C.D. O6050EYKS5S LY) 805 
06/13/01 08/14/01 40 000 
38875 NEGOTIABLE C.D.'S O6050EYS8 9 860 
07/10/01 08/14/01 40 000 


CPN RATE 
YTM TR 
3. 5:100 
3: 6137 
32D 100 
31 6159 
4.7700 
4.9463 
4.5900 
4.57151 
4.8500 
91.0972 
4.9000 
Di, 1392 
4.7200 
4.9416 
4.5300 
4.7468 
4.5300 
4.7315 
4.5300 
4) 1315 
4.5300 
4.7315 
4.5300 
4 13455 
4.3100 
4.4906 
4.2200 
4.4022 
4.0500 
420d 
4.3917 
4.5148 


4.4900 


3.8000 
3.8000 
3.8000 
3.8000 
3.6900 
3.6900 


PAR/SHARES 
BOOK 
25,000,000.00 
24,697,541.67 
2,000,000.00 
My, .97'4)761.3'..33 
5,000,000.00 
4,821,787.50 
25,000,000.00 
24,031,000.00 
4,000,000.00 
3,806,000.00 
10,000,000.00 
9,534,500.00 
5,000,000.00 
4,775,800.00 
10,000,000.00 
9;,9:413;,.225...00 
7,000,000.00 
6, 687,115.55 
8,000,000.00 
7,642,417.77 
8,000,000.00 
7,642,417.77 
3,000,000.00 
2,865, 906.69 
2,000,000.00 
1,919,546. 67 
13,000,000.00 
12,462,067.22 
2,000,000.00 
1, 923,500.00 
384,069,000.00 
373.893), 550). 69 


50,000,000.00 
49,220,486.11 
50,000,000.00 
49220; 486.11 


15,000,000.00 
15,000,000.00 
20,000,000.00 
20,000,000.00 
10,000,000.00 
10,000,000.00 


487 


MARKET VALUE 
MARKET PRICE 
24,756,944.44 
9902777 TT 1TIS 
1,979,194.44 
98.959 72222222 
4, 946,,527.2.78 
98..9305555595'6 
24, 643,020.83 
98:.5'7208333333 
3,940,755.56 
98.51888888889 
9,851,888.89 
98.51888888889 
4, 912, 322). 50 
98.24625000000 
9 191, 19. oF 
97.97791666667 
6,858,454.17 
97.97791666667 
7, 838;,,233..33 
97.97791666667 
1, 838;,,233)..33 
97.97791666667 
27 939), 337,90 
97.97791666667 
1, 999,,998:..33 
97.97791666667 
12,718,441.67 
97.83416666667 
1,996; 683'.33 
97.83416666667 
380;,7117,-67:0)..3'9 
99.12585200000 


4'9:;,933), 916:..67 
99.:86783333333 
4:9; 933, 916.67 
99.86783300000 


15,000, 543'.55 
100.0036236858 
20,000,724.74 
100.0036236858 

DOI 5 SUG 5 Se 
99.99976939219 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
94,941.67 
SUNGARD 
4,165.00 
SUNGARD 
105, 337.50 
SUNGARD 
494,062.50 
SUNGARD 
LUO) 4:72.22 
SUNGARD 
254,527.78 
SUNGARD 
104, 233.33 
SUNGARD 
1917266. 67 
SUNGARD 
127,438.89 
SUNGARD 
145,644.45 
SUNGARD 
145,644.45 
SUNGARD 
54,616.66 
SUNGARD 
29;,930:.,59 
SUNGARD 
1:93',-53'3'.. 89 
SUNGARD 
25,650.00 
SUNGARD 


SUNGARD 


Pip oBsia33 
SUNGARD 
103,444.44 
SUNGARD 
22,550.00 
SUNGARD 


08/02/01 
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UNREALIZED GAIN 
UNREALIZED LOSS 


iar 4,861.10 
416.11 
19,402.78 
117,958 233 
24,283.34 
62,861). 1a 
32.20/97 WV 
63,300.00 
43,899.73 
50}, 1 7a a 
0, AAR ed 
18,814.15 
ayo shale Ak 
62,840.56 
4933).38 


=e SOsOW 


54'3'\299 


724.74 


-23.06 
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Coll eY 3/7. C30. UGN ie Y: O F SAN FER) AON CoE Si "CxO 
MR. DANIEL DALY 4 lo = 504 = 44. 87 
INVESTMENT INVENTORY WITH MARKET VALUE 
(RPTMKT ) 
INVESTMENTS OUTSTANDING AS OF 07/31/01 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
A 38876 NEGOTIABLE C.D.'S O6050EYS8 19 9531 3.6900 20,000,000.00 1971999), 993.88 
07/10/01 08/14/01 40 000 3.6900 20,000; 000.00 99..99976939219 
A 38661 BK AMER C.D. O6050EVU6 1:9 1 5.8800 9,795,000.00 91 8187,909725 
01/03/01 09/11/01 40 000 5.8800 9,795,000.00 100.2400127686 
A 38662 BK AMER C.D. 06050EVU6 ale 100 5.8800 20,205,000.00 20,253,494.58 
01/03/01 09/11/01 40 000 5.8800 20,205,000.00 100.2400127686 
A 38877 NEGOTIABLE C.D.'S O6050EYT6 19 100 3.6700 15,000,000.00 14,999,548.77 
07/10/01 09/11/01 40 000 3.6700 15,000,000.00 99.99699181400 
A 38878 NEGOTIABLE C.D.'S O6050EYT6 19 892 3.6700 15,000,000.00 14,999,548.77 
07/10/01 09/11/01 40 000 3.6700 15,000,000.00 99.99699181400 
A 38879 NEGOTIABLE C.D.'S O6050EYU3 19 900 3.6400 5,000,000.00 5, 000,796.22 
07/10/01 10/09/01 40 000 3.6400 5,000,000.00 100.0159243877 
A 38880 NEGOTIABLE C.D.'S O6050EYU3 19 901 3.6400 5,000,000.00 51000, 196522 
07/10/01 10/09/01 40 000 3.6400 5,000,000.00 100.0159243877 
A 38881 NEGOTIABLE C.D.'S O6050EYU3 19 925 3.6400 20,000,000.00 20,003,184.88 
07/10/01 10/09/01 40 000 3.6400 20,000,000.00 100.0159243877 
A 38882 NEGOTIABLE C.D.'S O6050EYV1 1S 924 3.6300 40,000.00 40,015.09 
07/10/01 11/20/01 40 000 3.6300 40,000.00 100.0377279072 
A 38883 NEGOTIABLE C.D.'S O6050EYV1 oly) 467 3.6300 93,000.00 93,035.09 
07/10/01 11/20/01 40 000 3.6300 93,000.00 100:..0377279072 
A 38884 NEGOTIABLE C.D.'S O6050EYV1 1S 471 3.6300 1757,000'..00 175,066.02 
07/10/01 11/20/01 40 000 3.6300 175,000.00 100.0377279072 
A 38885 NEGOTIABLE C.D.'S O6050EYV1 19 5005 3.6300 1,000,000.00 1,000, 377.28 
07/10/01 11/20/01 40 000 3.6300 1,000,000.00 100.0377279072 
A 38886 NEGOTIABLE C.D.'S O6050EYV1 19 892 3.6300 3,000,000.00 3,001, 131.84 
07/10/01 11/20/01 40 000 3.6300 3,000,000.00 100.0377279072 
A 38887 NEGOTIABLE C.D.'S O6050EYV1 19 924 3.6300 21,692,000.00 2k, 700, 183'..94 
07/10/01 11/20/01 40 000 3.6300 21,692,000.00 100.0377279072 
A 38808 BK AMER C.D. O6050EXP5 ES 100 4.2500 50,000,000.00 90), 18'6,:239).'61 
05/01/01 02/12/02 40 000 4.2500 50,000,000.00 100.3724792248 
A 38809 BK AMER C.D. 06050EXQ3 Aue) 100 4.2500 50,000,000.00 SOV USS; 27 Sia66 
05/01/01 02/26/02 40 000 4.2500 50,000,000.00 100.3985503177 
A 38812 BK AMER C.D. O06050EXU4 19 100 4.2000 50,000,000.00 50,197 ,,563:..02 
05/04/01 03/12/02 40 000 4.2000 50,000,000.00 100.3951260360 
A 38814 BK AMER C.D. O6050EXV2 19 100 4.1000 50,000,000.00 30,157,288. 25 
05/07/01 05/01/02 40 000 4.1000 50,000,000.00 100.3145765025 
A 38820 BK AMER C.D. O6050EYA7 19 100 4.0800 44,000,000.00 44,134,567.91 
05/09/01 05/06/02 40 000 4.0800 44,000,000.00 100.3058361554 
A 38813 BK AMER C.D. O6050EXT7 19 100 4.2700 50,000,000.00 50,223,886.28 
05/04/01 05/07/02 40 000° 4.2700 50,000,000.00 100.4477725529 
A 38815 BK AMER C.D. 06050EXWO 19 100 4.1000 50,000,000.00 50, 17/2;,,885;.,.24 
05/07/01 05/29/02 40 000 4.1000 50,000,000.00 100.3457704810 
A 38911 BK AMER C.D. O06050EYM1 eS 50 3.8000 10,000, 000.00 10, 013, 398.20 
07/02/01 07/01/02 40 000 3.8000 10,000,000.00 100.1339819586 
SUBTOTAL (Investment Type) 91 NEGOTIABLE C.D.' 17.70% (M) 4.1305. 5357,000;,,000.(00- 536,371; 990573 
4.1305 535,000,000.00 100.2564470000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


45,100.00 
SUNGARD 
335, 968'..50 
SUNGARD 
693,031.50 
SUNGARD 
33,641.67 
SUNGARD 
33,641.67 
SUNGARD 
LALA Zire 2 
SUNGARD 
I, P2222 
SUNGARD 
44,488.89 
SUNGARD 
88.73 
SUNGARD 
206.32 
SUNGARD 
388.21 
SUNGARD 

2, 218:33 
SUNGARD 
6,655.00 
SUNGARD 
48,120.09 
SUNGARD 
943,,055:. 56 
SUNGARD 
543,055.56 
SUNGARD 
5197, 1:66...67 
SUNGARD 
489,722.22 
SUNGARD 
418,880.00 
SUNGARD 
527,,819)..44 
SUNGARD 
4897 722.22 
SUNGARD 
31,666.67 
SUNGARD 


08/02/01 
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UNREALIZED GAIN 
UNREALIZED LOSS 


-46.12 
23,509:..25 


48,494.58 


=4 571.123 


=451 523 
WIC22 


196.22 
3,184.88 
152109 
3:51:09 
66.02 

SHA 28 
1,131.84 
8,,183:..94 
1L8'6);23)9).-62 
LOO F271 56.16 
197/903: 02 
W571), 288.295 
134, 567.94 
223,886.28 
17.2; 885/24 


13, 398'.20 
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INVEST DESCRIPTION 
NUMBER 


38833 PUBLIC TIME (COLL) 
05/25/01 01/01/02 


SUBTOTAL (Investment Type) 


M 


Gul Tey / 2 Cr OrU Nery 


Re. 


DANIEL 


OSE SAN 
DALY 


AG 1S OLS 


SP 54 = 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 07/31/01 


PURCHASE MATURITY DATE 


1010 PUBLIC TIME DE 


GRAND TOTAL 


MAJOR SORT KEY IS ICC# 


FUND CPN RATE 
SAFE YTM TR 


858 3.3900 
000 3.3900 
3.3900 
3.3900 
4.6609 


4.8274 


PAR/ SHARES 
BOOK 


1,000,000.00 
1,000,000.00 


1,000,000.00 
1,000,000.00 
3018892000.00 
2986616115.77 


EU RP AV Ne CLI as TCs 
4487 


MARKET VALUE 
MARKET PRICE 


984,742.50 
98.47425000000 


984,742.50 
98.47425000000 
3029612217.88 
100.3551040000 


RUN: 


08/02/01 


PAGE: 10 
00:04:28 


CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 


3013.33 


UNREALIZED LOSS 


.00 


28,970,078.08 
-26,846.01 
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(SIRPT) 


INVSMT 


Oo a i od od do 


NO. 


SUBTOTAL 


i a a a oo 


35192 

39213 

35214 

35215 

35254 

37786 
37787 

37788 

37789 
37790 
37791 

37792 
37793 
37794 
37795 
38615 
38646 
38656 
38658 
38627 
37994 
37995 
35462 
35521 
35523 
35524 
35526 
35527 
35528 
38096 
38097 
38098 
38099 
38100 
38101 


DESCRIPTION 


UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 


STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 


(Investment Type) 


T NOTE (97.8) 
T NOTE (98.27) 
T NOTE (98.27) 
T NOTE (98.27) 
T NOTE. (C97). 148} 
T NOTE (99.26) 
T NOTE (99.30) 
T NOTE. (99.235) 
T NOTE (99.21) 
T NOTE (99.30) 
T NOTE (99.21) 
T NOTE (99.30) 
T NOTE (99.21) 
T NOTE (99.21) 
T NOTE (99.30) 
T NOTE (99.14) 
T NOTE (99.21) 
T NOTE (99.26) 
T NOTE (99.28) 
UNITED STATES TREAS NTS 
T NOTE: -(9:9:..23) 
T NOTE (99.23) 
T NOTE 

T NOTE (98.10) 
T NOTE(99.11) 
T NOTE(99.25) 
T NOTE (99.16) 
T NOTE (99.16) 
T NOTE(99.16) 
T NOTE (99°18) 
Tt. NOTE: (99725) 
T_ NOTE .(99'325)) 
T NOTE (9918) 
T NOTE (99.25) 
T NOTE (99.18) 


C Eat Yo / C20, UN TY 
DANTEL D 


MR. 


912795GQ8 
912795GQ8 
912795G08 
912795608 
912795HS3 
912795HM6 
912795JC6 
912795J5C6 


11 TREASURY BILLS 


912827B92 
912827239 
912827239 
912827239 
912827239 
9128275P3 
9128275P3 
9128275P3 
9128275P3 
9128275P3 
9128275E3 
9128275P3 
9128275P3 
9128275P3 
9128275P3 
9128275P3 
9128275P3 
9128275P3 
9128275P3 
9128275R9 
9128272C5 
9128272C5 
9128272E1 
9128272G6 
9128272G6 
9128272G6 
9128272G6 
9128272G6 
9128272G6 
9128275X6 
9128275xX6 
9128275X6 
9128275X6 
9128275X6 
9128275xX6 


INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


ORE S 
ALY 


MAJOR SORT KEY IS ICC# 


MATURITY PURCHASE SAF/ 


(TICKER) DATE 

08/16/01 02/15/01 
08/16/01 02/21/01 
08/16/01 07/31/01 
08/16/01 07/31/01 
10/18/01 07/24/01 
11/29/01 02/21/01 
01/17/02 07/24/01 
01/17/02 07/24/01 

5.90% (C) 

08/15/01 08/15/96 
08/31/01 09/03/96 
08/31/01 09/03/96 
08/31/01 09/03/96 
08/31/01 09/03/96 
08/31/01 08/31/99 
08/31/01 08/31/99 
08/31/01 08/31/99 
08/31/01 08/31/99 
08/31/01 08/31/99 
08/31/01 08/31/99 
08/31/01 08/31/99 
08/31/01 08/31/99 
08/31/01 08/31/99 
08/31/01 08/31/99 
08/31/01 11/27/00 
08/31/01 12/14/00 
08/31/01 12/21/00 
08/31/01 12/28/00 
10/31/01 12/01/00 
11/30/01 11/30/99 
11/30/01 11/30/99 
12/31/01 12/31/96 
02/31/02 01/31/97 
01/31/02 01/31/97 
01/31/02 01/31/97 
01/31/02 01/31/97 
01/31/02 01/31/97 
01/31/02 01/31/97 
01/31/02 01/31/00 
01/31/02 01/31/00 
01/31/02 01/31/00 
01/31/02 01/31/00 
01/31/02 01/31/00 
01/31/02 01/31/00 


4487 


97.561 
97.683 
99.841 
99.841 
99).175 
96.445 


97.241 
98.828 
98.828 
98.828 
97.304 
99.789 
99.907 
99.727 
99.648 
9'9;,. 91156 
99.648 
99). 96 
99.648 
99.648 
99.916 
99.414 
99.633 
99). 7:93 
99). 852 
99.805 
99). Wile 
HS rag ial 
99.766 
98.307 
99.328 
99.767 
99.484 
DSi 53a 
99.492 
$9:).555 
99).758 
99.758 
59-563 
99.766 
99.563 


AN ER AN) Cl. S08 

471 Si) S964 = 
INVENTORY 
7/31/01 

CUPN TRDNG 
PURP RATE YIELD 
000 4.825 4.946 
000 4.740 4.852 
000 3.585 ° 3.591 
000° 3.985 3.591 
000 3.455 3.484 
000 4.555 4.723 
000 3.415 3.473 
000 3.415 3.473 
3189 3.3830 
000 7.875 8.565 
000 6.500 6.780 
000 6.500 6.780 
000 6.500 6.780 
000 6.500 7.152 
000 5.500 5.613 
000 5.500 5.550 
000 5.500 5.647 
000 5.500 5.688 
000 5.500 5.545 
000 5.500 5.688 
000 5.500 5.545 
000 5.500 5.688 
000 5.500 5.688 
000 5.500 5.545 
000 5.500 6.290 
000 5.500 6.022 
000) 5.500" (5:;79'6 
000 5.900 S715 
000 S:875 6.092 
000. 5.875 6.031 
000 5.875 6.031 
000 6.125 6.186 
000 6.250 6.654 
000 6.250 6.409 
000 6.250 6.305 
000 6.250 6.372 
000 6.250 6.361 
000 6.250 6.370 
000 6.375 6.616 
000 6.375 6.506 
000 6.375 6.506 
000 6.375 6.612 
000 6.375 6.502 
OOO 6.375 6.612 


RUN: 


PAR VALUE 
SHARES 


20,000,000.00 
4,000,000.00 
50,000, 000.00 
50,000, 000.00 
20,000, 000.00 
14,000,000.00 
14,000,000.00 
6,000, 000.00 


7,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 
10,000,000.00 
10,000,000.00 
5,000,000.00 
10,000,000.00 
5,000,000.00 
10,000,000.00 
5,000,000.00 
5,000,000.00 
10,000,000.00 
45,000,000.00 
50,000,000.00 
45,000,000.00 
25,000,000.00 
26,000,000.00 
25,000,000.00 
25,000,000.00 
10,000,000.00 
20,000,000.00 
6,000,000.00 
5,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
8,000,000.00 
8,000,000.00 
8,000,000.00 
8,000,000.00 
8,000,000.00 
8,000,000.00 


08/02/01 


PAGE: 1 
00:04:07 
BOOK VALUE 


19,512, 138:.:8'9 
3,907,306.67 
49;,920,,333).33 
49°,920),.333:..33 
19, 834,927.78 
13,502,239. 72 
13, 764,934.17 
578995) 257-290 


6,806,890. 63 
4,941,406.25 
4,941,406.25 
4,941,406.25 
4,865,176.64 
4,989,453.13 
9,990,700.00 
9, 9712, 6516... 29 
4,982,421.88 
9,991,600.00 
4,982,421.88 
9,991,600.00 
4,982,421.88 
4,982,421.88 
9,991,600.00 
44,736, 328.13 
49,816,406.25 
44,906,835.94 
24,962,890.63 
25,949, 2087/5 
24,927, 734.38 
24,927,734. 38 
9,976, 962.50 
19,661, 3687/5 
5,959, 687.50 
4,988, 350.00 
9,948,437.50 
9, 953,125.00 
9), 94:9), 218 a5 
7,964,375.00 
7,980,625.00 
7,980, 625.00 
7,965,000.00 
7,981,250.00 
7, 965,000.00 
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CIT Y /°C 0 UN'T Y OF SAN FRAN C IS C0 


MR. DANTEL DALY AWS ="5- 9.24 =9 474 8ho7 PAGE: 2 

(SIRPT) INVESTMENT TONV VE Be NeT. OER Y RUN: 08/02/01 00:04:07 
INVESTMENTS OUTSTANDING AS OF 7/31/01 
MAJOR SORT KEY IS ICC# 
INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 

A 35724 T NOTE (99.16) 9128272S0 1 04/30/02 04/30/97 O00 6.625 6.753 99.466 10,000,000.00 9,946,600.00 
A 38374 T NOTE (99.16) 9128272Y7 100 06/30/02 06/30/00 O00 6.250 6.525 99.492 25,000,000.00 24,873,046.88 
A 38375 T NOTE (99.16) 9128272Y7 100 06/30/02 06/30/00 000 6.250 6.525 99.492 25,000,000.00 24,873,046. 88 
A 38376 T NOTE (99.16) 9128272Y7 100 06/30/02 06/30/00 O00 6.250 6.525 99.492 25,000,000.00 24,873,046.88 
A 36594 T NOTE (99.16) 9128274B5 5005 03/731 /03-03/31/98  :000 -Ss500 “5.6175 ~ "99.505 200,000.00 1997010 300 
A 36595 T NOTE (99.16) 9128274B5 100 03/31/03 03/31/98 000 5.500 5.616 99.500 8, 650,000.00 8,606, 732.50 
A 36596 T NOTE (99.16) 9128274B5 3052 .03/731/03' 03/31/98 000 5.500 S615 99.505 150,000.00 T4975 2571-50 
A 36597 T NOTE (99.16) 9128274B5 3051 03/31/03 03/31/98 000 5.500 5.604 99.550 1,000,000.00 995,500.00 
A 38856 T NOTE (99.7) 912827620 1 06/30/03 07/02/01 000 3.875 4.284 99.248 10,000,000.00 9,924,.762.23 
A 38858 T NOTE (99.7) 912827620 1 06/30/03 07/02/01 000 3.875 4.288 99.240 10,000,000.00 97/923), 9801298 
A 38859 T NOTE (99.7) 912827620 100 06/30/03 07/02/01 O00 3.875 4.288 99.240 10,000,000.00 9, 923';,-980'298 
A 38861 T NOTE (99.7) 912827620 100 06/30/03 07/02/01 000 3.875 4.288 99.240 10,000,000.00 OF 923 9810498 
A 38864 T NOTE (99.135) 912827620 100 06/30/03 07/09/01 000 3.875 4.187 99.509 15,000,000.00 Pa 9267324 273 
A 38866 T NOTE (99.135) 912827620 100 06/30/03 07/09/01 000 3.875 4.182 99.517 20,000,000.00 19, 903732880 
A 33942 T NOTE (88.20) 2535: 08/15/03: 09/27/94 O00 5.750 72520 88.625 5,000.00 4,431.25 
A 38616 T NOTE (95.26) 912827403 100 11/15/03 11/28/00 000 4.250 5.816 95.789 15,000,000.00 14,368, 35938 
A 38792 T NOTE (99.23) 9128274U3 100 11/15/03 04/11/01 000 4.250 4.368 99.711 20,000,000.00 19,942,187 250 
A 38822 T NOTE (99.16) 9128274U3 100 11/15/03 05/15/01 000 4.250 4.474 99.477 50,000,000.00 49), 138, 280 2.25 
A 38823 T NOTE (99.15) 912827403 100 11/15/03 05/15/01 000 4.250 4.480 99.461 25,000,000.00 24,865, 234.38 
A 38824 T NOTE (99.15) 9128274U3 100 11/15/03 05/16/01 000 4.250 4.481 99.472 20,000,000.00 19,894,497.28 
A 38825 T NOTE (99.11) 9128274U3 100 11/15/03 05/18/01 000 4.250 4.531 99.378 20,000,000.00 19), 8757679539 
A 38828 T NOTE (99.13) 912827403 100 11/15/03 05/23/01 000 4.250 4.509 99.491 30,000,000.00 29,847,248. 64 
A 38829 T NOTE (99.13) 912827403 100 11/15/03 05/23/01 000 4.250 4.509 99.491 15,000,000.00 14,923, 624.33 
A 38830 T NOTE (99.13) 912827403 100 11/15/03 05/23/01 000 4.250 4.505 99.499 15,000,000.00 14,924,796.20 
A 38831 T NOTE (99.12) 912827403 100 11/15/03 05/23/01 000 4.250 4.526 99.452 15,000,000.00 14, 917,764.95 
A 38832 T NOTE (99.10) 9128274U3 100 21/15/03 05/25/01 “000 4.250 4.553 199).49'2 20,000,000.00 19,882,472.83 
A 38841 T NOTE (99.20) 912827403 100 11/15/03 06/04/01 O00 4.250 4.426 99.825 15,000,000.00 14,973,709.24 
A 38843 T NOTE (99.20) 9128274U3 100 11/15/03 06/04/01 000 4.250 4.414 99.852 25,000,000.00 24, 963,018.01 
A 37378 T NOTE (99.22) 9128275A6 100 02/15/04 02/16/99 000 4.750 4.825 99.672 15,000,000.00 14,950, 781)..25 
A 37379 T NOTE (99.12) 9128275A6 100) 02/15/04 102/46/99 '000 4.750) “4::892) 99:37'5 15,000,000.00 14,906, 250.00 
A 38473 T NOTE (95.27) 9128275A6 100 02/15/04 08/15/00 000 4.750 6.092 95.828 15,000,000.00 4y Say 2B 
A 38474 T NOTE (95.27) 9128275A6 100 02/15/04 08/15/00 000 4.750 6.092 95.828 15,000,000.00 14,374, 20855 
A 38476 T NOTE (95.27) 9128275A6 100 02/15/04 08/15/00 000 4.750 6.092 95.828 15,000,000.00 14,374,218.75 
A 38477 T NOTE (95.18) 9128275A6 100 02/15/04 08/15/00 000 4.750 6.184 95.547 15,000,000.00 14;),332;,,0805225 
A 38708 T NOTE (99.11) 9128275A6 100 02/15/04 02/16/01 000 4.750 4.994 99.341 30,000,000.00 29,802), 373-96 
A 38718 T NOTE (99.26) 9128275A6 100 02/15/04 02/23/01 000 4.750 4.824 99.902 18,000,000.00 1h, 98:2, 3327353 
A 38764 T NOTE (100.21) 9128275A6 100 02/15/04 03/29/01 000 4.750 4.515 101.176 10,000,000.00 10), 17s, O05 0 
A 38794 T NOTE (100.22) 9128275A6 100 02/15/04 04/16/01 000 4.750 4.487 101.475 10,000,000.00 10,147,479.28 
A 38795 T NOTE (100.22) 9128275A6 100 02/15/04 04/16/01 000 4.750 4.487 101.475 10,000,000.00 10,147,479.28 
A 38796 T/ NOTE (100.22) 9128275A6 100 02/15/04 04/16/01 000 4.750 4.484 101.483 10,000,000.00 10,148, 260.53 
A 38797 T NOTE (100.22) 9128275A6 100 02/15/04 04/16/01 000 4.750 4.487 101.475 10,000,000.00 10,147,479. 28 
A 38799 T NOTE (100.20) 9128275A6 100 02/15/04 04/16/01 000 4.750 4.522 101.381 10,000,000.00 10,138,104.28 
A 38803 T NOTE (100.12) 9128275A6 100 02/15/04 04/17/01 000 4.750 4.611 101.160 25,000,000.00 25,289), 947/534 
A 38805 T NOTE (100.14) 9128275A6 100 02/15/04 05/01/01 O00 4.750 4.576 101.429 25,000,000.00 25, 30; So. A 
A 38806 T NOTE (100.14) 9128275A6 100 02/15/04 05/01/01 000 4.750 4.585 101.406 25,000,000.00 25), Soe, AON ene 
A 38807 T NOTE (100.14) 9128275A6 100 02/15/04 05/01/01 000 4.750 4.582 101.414 25,000,000.00 25), 3937 490..89 
A. 37/949 T= NOTE (99.17) 9128275F5 100505/1:5/04) 11/15/99 1000 5.250) -S3882- S753! 20,000,000.00 19,506,250.00 
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MR. DAN? EE L DeAy lew 415-554- 

INVESTMENT ZN VENT! OF RY 

INVESTMENTS OUTSTANDING AS OF 7/31/01 

MAJOR SORT KEY IS ICC# 

FUND MATURITY PURCHASE SAF/ CUPN TRDNG 
DESCRIPTION CUSTE NO. (TICKER) DATE PURP RATE YIELD 
T NOTE (99.22) 9128275F5 100 05/15/04 05/10/00 O00 5.250 6.788 
T NOTE (99.22) 9128275F5 100: 05/15/04 05/10/00 000 5.250 6:793 
T NOTE (99.22) 9128275F5 100 05/15/04 05/10/00 O00 5.250 6.788 
TUNOTE 5¢99'.22)) 9128275F5 100 05/15/04 05/10/00 000 5.250 6.788 
T NOTE (101.30) 9128275F5 100 05/15/04 05/02/01 000 5.250 4.564 
(Investment Type) 12 TREASURY NOTES 44.44% (C) 5.121. 52406 
FEDERAL HOME LOAN BANK 3133MFJL3 100 06/05/02 06/05/01 000 4.000 4.026 
FEDERAL HOME LN BKS 3133MFQB7 1 06/28/02 06/28/01 000 4.030 4.030 
FEDERAL HOME LN BKS 3133MFQB7 100 06/28/02 06/28/01 000 4.030 4.030 
FEDERAL HOME LN BKS 3133MFQB7 901 06/28/02 06/28/01 000 4.030 4.030 
FEDERAL HOME LN BKS 3133MFQB7 9902 06/28/02 06/28/01 000 4.030 4.030 
(Investment Type) 22 FEDERAL HOME LOAN BANK Zoo ls.(C) 4.020 4.029 
FEDERAL NATL MTG ASSN 31359MJF1 100 05/23/03 06/05/01 000 4.700 4.700 
FEDERAL NATL MTG ASSN 31359MJF1 100 05/23/03 06/05/01 000 4.700 4.700 
(Investment Type) 23 FEDERAL NATIONAL MORTGA 1.14% (C) 4.700 4.700 
FEDERAL NATL MTG ASSN DI 313589J3xX2 100 08/02/01 07/31/01 000 3.620 3.621 
FEDERAL NATL MTG ASSN DI 313589J3X2 100 08/02/01 07/31/01 000 3.620 3.621 
FEDERAL NATL MTG ASSN DI 313589MP5 100 10/05/01 10/18/00 000 6.110 6.498 
FEDERAL NATL MTG ASSN DI 313589MP5 100 10/05/01 10/18/00 000 6.105 6.493 
FEDERAL NATL MTG ASSN DI 313589MP5 926 10/05/01 01/26/01 000 4.970 5.149 
FEDERAL NATL MTG ASSN DI 313589NT6 930 11/02/01 12/14/00 000 5.740 6.052 
FEDERAL NATL MTG ASSN DI 313589NT6 9904 11/02/01 04/09/01 O00 4.180 4.283 
FEDERAL NATL MTG ASSN DI 313589PHO 902 11/16/01 01/08/01 000 4.920 5.139 
FEDERAL NATL MTG ASSN DI 313589PX5 9530- 11/30/01 12/12/00 O00: .5..720: 6..0:61 
FEDERAL NATL MTG ASSN DI 313589PX5 907 11/30/01 01/08/01 000 4.900 5.128 
FEDERAL NATL MTG ASSN DI 313589PX5 917 11/30/01 01/08/01 000 4.900 5.128 
FEDERAL NATL MTG ASSN DI 313589RB1 924 12/28/01 01/26/01 000 4.910 5.146 
FEDERAL NATL MTG ASSN DI 313589RB1 100! 12/28/08 02/27/01 O00: 4.600 4.786 
FNMA DISCOUNT NOTES 313589SV6 876 02/08/02 04/09/01 O00 4.130 4.280 
FEDERAL NATL MTG ASSN DI 313589TK9 918 02/22/02 03/09/01 000 4.520 4.728 
FEDERAL NATL MTG ASSN DI 313589TK9 907 02/22/02 03/09/01 000 4.520 4.728 
FEDERAL NATL MTG ASSN DI 313589TK9 904 02/22/02 03/09/01 000 4.520 4.728 
FEDERAL NATL MTG ASSN DI 313589TK9 903 02/22/02 03/09/01 000 4.520 4.728 
FEDERAL NATL MTG ASSN DI 313589TK9 877 02/22/02 03/09/01 000 4.520 4.728 
(Investment Type) 41 FNMA DISCOUNT NOTES 8.62% (C) 4.562: 4.7720 
FEDL FARM CRED BK CONS D 313313LX4 919 09/19/01 07/09/01 000 3.600 3.626 


RUN: 


PAR VALUE 
SHARES 


10,000,000.00 
10,000,000.00 
10,000,000.00 
20,000,000.00 
50,000,000.00 


25,000,000.00 
9,600,000.00 
29,000,000.00 
8,000,000.00 
3,400,000.00 


20,000,000.00 
14,000,000.00 


50,000,000.00 
50,000,000.00 
5,000,000.00 
20,000,000.00 
2,500,000.00 
23,000,000.00 
15,000,000.00 
4,775,000.00 
25,000,000.00 
8,000,000.00 
7,000,000.00 
15,000,000.00 
25,000,000.00 
6,000,000.00 
2,000,000.00 
2,000,000.00 
2,000,000.00 
2,000,000.00 
1,000,000.00 


2,000,000.00 


08/02/01 


PAGE: 3 
00:04:07 
BOOK VALUE 


9,467,187.50 
9,465, 625.00 
9,467,187.50 
18, 934,375.00 
50;960;,,9375-50 


24,993,750.00 
9,600,000.00 
29,000,000.00 
8,000,000.00 
3,400,000.00 


20) 039, 333533 
1.4;,021, 933.33 


49,989,944.44 
49,989,944.44 
4,701,288.89 

18,806, 133.33 
2,413,025.00 

21,815, 487.22 
14, 639,475.00 
4,571,394.00 

23,593, 833.33 
7,645,022.22 

6, 689,394.44 

14,312, 600.00 
24,028,888.89 
5,790,058.33 

1,912), We ae 

1,.90D5 TI. aa 

1, 9VO% Aa al 

1), 912; aia 

956,055.56 


1,985, 600.00 


Bi | 
al 


Pees 


a = e 
Shri. ae 


= + 
ia = s' en 
ee 5 

_ oe 





} 
rr? 
A 
a 












Teale 7 i. _ 
Py FEASGNOT: OVASIAGE 000. FTeOW «ESBE Oe TF 
“Seaeaeent € TEVSGNOE QTNTENOT. 060 4°GIG O° Ite ae -1TD 
SSapeeexe: © aha TPVZOLOH oT orkor e300 2 tse a7° 282° - 
Fi FeHsuRS - . BOY PIA\ZOW! anyamreal Gt ot ..2 75a - PEI... 
31 F28a6K? 3230 TE\30\OT IF O90". 2" ysu ay at 23R ~~ 
aPazegsey AOS EP\TO\AT CF\OF\Or. gob «asm |" Tz ae yee. 
M328 $30t: TIWOSA\GF OS\aewy.. 0a. +790 pe Piers 
27328 wt TI\OS\GT TSATE\OO G00 32°440 @ oes Be REG 
217F29eHs2 aSe FONOLAOF. COTSSE\OD. O00 4BRe 234d Ber25F 
w22 DI 3TIROREZ. TOO TENORS Faxaa\io BOD. erie £993 se'Oap.  —s0%s 


: 


a 
























FERGERRREE 
ee 










<a egemeds 





= VeaA Of Z3reaKee TAQ POVePNet Pevsghoo. ooe 72 002be oe 3) 4a” Gon" 
ze ' Ween El 3rsegatAs: TOO YR\GSVGY GANZTAOT «aot «SEG -2 Sr +a pet age oss" 6 
Youn DT 2rTH2o"5 160 GH\OS\O! BA22T.O) our 2° apd: 3 S31. se aes. 2a" Gee" ode ~ 
‘ 
: FOS OBS \AT DeAAAQE Bey. 4£°300 FIC Te 223 f4*-o0n* she ny 
: S58 GS seh? OF 62h oy 2° 3he .- a0 Foo 223 98° Gein O6° OC 
: ‘ = = ne en a ae ee ee pel gees ee 
a TOA ER. VSI Se Sosa oa NaS +2" CHEM Ene ie 353° wo ee 
7 : cas Tag : > << oe  <—e eweee  - oe a2 —— - ed L 
¥ Hwee? sete evi: WORE TH EVs Paws aot 9Rs SRAGE OSx ROS oi pow $24; etza Idt ESF Yee oa oe —— 265 
‘¥ OEM LEPSREr Heme Iv ore Tes: aga OOASSKe: GRVEENG 09 ete V2 Tas*ow = wet laces - 2” cia Se 
Y geeod teteeer Hoe Te Uae ¥4! seRSs Tie: DRASSUOS FOS R UAT 2s = 005° 1 Sas 16d Ton = a oe 7 &? ab Oe 
} 7S2e5 teLEes/r Mee TY Bre 7) TIWeESS of DON BS a8 er Co ¥°0a0°."9°S mm. Fey 005 ‘3s L_ digas 1h -' ot om 
¢ Wepes 620Wev? 4Cee pc Sex 77238 R rn Aah g Has OF 2! cay. 2°o80; "Gee aa" BF ="2 rm) I” GA “a? 
anebassr (qiveriores s” iMey2aONe WALES ¢¢° be?) : ‘T=3. >" 40e  IOn, J poeta 0h. oS eee 33 
¥ JERTO i-itgi° se | a Ss Fee O2ALP VOR OE HEA GE ns 4 79%- ak 1" & rah ye #4 et e30220 
Yo #8. mrss lee'ts aiSOSSz8 IGOeDE\TAAS® OMAGH Go OF ri 7 aS ge OSS 9 pak" iA" set sar Oe 
iad HS - eS 3 apes 1th GAC TPLe ey , i . eee aS i mY ¥ n° 4¢ BS-<> 
Y 0h, : FEISS jim OF TSG G2 Teshs uf : is OF eeu” a c2° he's 
4 a ? * a Nt Org \ Pe a a 
P ; LAGS : o Je Tie 
‘ Loar. Sve 2H ve . 
4 
wee BOWL pe e Jose - 
f iNAZSSMRTILS SRLZIMADING ve +t 23°07 
is WAS TLRS FNS wi Fy) .ento87 hy 
; rp¥ pa 3 >i 7 = 
: ' ' It y's 1 . 
oo —— —_——— - a = SL  — arse a = —— 


Cala Yo 7/ 4G O72 USN TY OF SAN FRANCISCO 


MR. DANIEL DvA Ly ANS =o 47 = 447 8 PAGE: 4 

(SIRPT) INVESTMENT INVENTORY RUN: 08/02/01 00:04:07 
INVESTMENTS OUTSTANDING AS OF 7/31/01 
MAJOR SORT KEY IS ICC# 
INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 

A 38765 FEDL FARM CRED BK CONS D 313313NT1 100 11/02/01 03/29/01 000 4.420 4.542 97.323 5,000,000.00 4,866,172.22 
A 38688 FEDL FARM CRED BK CONS D 313313SE9 9530 01/24/02 01/26/01 000 4.880 5.133 95.079 5,000,000.00 4,753, 966.67 
SUBTOTAL (Investment Type) 42 FARM CREDIT DISCOUNT NO +39%:(C) 4.468 4.627 96.714 12,000,000.00 17,605, 738289 
A 38699 FEDL HOME LOAN BK CONS D 313385KD7 9530 08/08/01 02/07/01 000 4.925 5.051 97.510 50,000,000.00 48,755,069.45 
A 38705 FEDL HOME LOAN BK CONS D 313385KD7 100 08/08/01 02/14/01 000 4.950 5.072 97.594 25,000,000.00 24,398, 437.50 
A 38739 FEDL HOME LOAN BK CONS D 313385LBO 879 08/30/01 03/09/01 000 4.650 4.757 97.753 4,000,000.00 3,910,100.00 
A 38871 FEDL HOME LOAN BK CONS D 313385LKO 887 09/07/01 07/09/01 000 3.620 3.642 99.397 10,000,000.00 9,939, 666.67 
A 38895 FEDERAL HOME LOAN DISC N 313385LX2 923 09/19/01 07/11/01 000 3.610 3.636 99.298 11,543,000.00 11, ol 974255 
A 38766 FEDL HOME LOAN BK CONS D 313385ME3 100 09/26/01 03/29/01 000 4.440 4.541 97.768 5,000,000.00 4,888, 383.33 
A 38784 FEDL HOME LOAN BK CONS D 313385ME3 9906 09/26/01 04/09/01 000 4.200 4.285 98.017 12,000,000.00 11,762,000.00 
A 38636 FEDL HOME LOAN BK CONS D 313385MG8 9901 09/28/01 12/12/00 000 5.820 6.106 95.312 25,000,000.00 23,827, 916.67 
A 38870 FEDL HOME LOAN BK CONS D 313385MP8 9907 10/05/01 07/09/01 000 3.600 3.632 99.120 7,000,000.00 6, 938,400.00 
SUBTOTAL (Investment Type) 43 FEDERAL HOME LOAN DISC 4.88% (C) 4.538 4.5865 - 971.552 149,543,000.00 145,881,948.17 
A 38872 FEDL HOME LN MTG CORP DI 313397KZ3 924 08/28/01 07/09/01 000 3.640 3.658 99.494 15,000,000.00 14,924,166.67 
A 38896 FMC DISCOUNT NOTES 313397KZ3 9615 08/28/01 07/11/01 000 3.640 3.658 99.515 16,069,000.00 15:9 9a Ode 1/9 
A 38897 FMC DISCOUNT NOTES 313397LG4 860 09/04/01 07/11/01 000 3.630 3.650 99.445 9,000,000.00 8, 950,087.50 
A 38740 FEDL HOME LN MTG CORP DI 313397LRO 859 09/13/01 03/14/01 000 4.610 4.721 97.657 24,000,000.00 23,437,580.00 
A 38706 FEDL HOME LN MTG CORP DI 313397L2Z2 9530 09/21/01 02/14/01 000 4.880 5.029 97.031 25,000,000.00 24, 291),833.33 
A 38715 FEDL HOME LN MTG CORP DI 313397L2Z2 9530 09/21/01 02/23/01 000 4.820 4.959 97.188 20,000,000.00 19,437, 666.67 
A 38721 FEDL HOME LN MTG CORP DI 313397L2Z2 100 09/21/01 02/27/01 000 4.700 4.830 97.311 50,000,000.00 48, 655,277.78 
A 38722 FEDL HOME LN MTG CORP DI 313397L22 9530 09/21/01 02/27/01 000 4.690 4.819 97.316 15,000,000.00 14,597,441.67 
A 38738 FEDL HOME LN MTG CORP DI 313397L22 900 09/21/01 03/09/01 000 4.620 4.739 97.485 9,000,000.00 8,773, 6201.00 
A 38727 FEDL HOME LN MTG CORP DI 313397MC2 931 09/24/01 03/05/01 000 4.630 4.754 97.389 10,000,000.00 9,738,919.44 
A 38742 FEDL HOME LN MTG CORP DI 313397MG3 100 09/28/01 03/15/01 000 4.540 4.656 97.516 25,000,000.00 24,378,902.78 
A 38785 FEDL HOME LN MTG CORP DI 313397MP3 9903 10/05/01 04/09/01 000 4.190 4.279 97.917 20,000,000.00 1:9;,583;,327 78 
A 38898 FMC DISCOUNT NOTES 313397MVO 803 10/11/01 07/11/01 000 3.610 3.644 99.077 4,000,000.00 37963; 097-78 
A 38899 FMC DISCOUNT NOTES 313397MVO 928 10/11/01 07/11/01 000 3.610 3.644 99.077 5,000,000.00 4,953, 872.22 
A 38900 FMC DISCOUNT NOTES 313397MV0O 9531 10/11/01 07/11/01 000 3.610 3.644 . 99.077 6,000,000.00 5,944, 646.67 
A 38873 FEDL HOME LN MTG CORP DI 313397NJ6 903 10/24/01 07/09/01 000 3.590 3.629 98.933 2,000,000.00 1,978,659.44 
A 38874 FEDL HOME LN MTG CORP DI 313397PA3 860 11/09/01 07/10/01 000 3.570 3.614 98.790 25,000,000.00 24,697,541.67 
A 38901 FMC DISCOUNT NOTES 313397PH8 1901 11/16/701.07/11/701 000 3.570 3.616 98.731 2,000,000.00 15, 97/4; 613.93 
A 38716 FEDL HOME LN MTG CORP DI 313397PL9 929 11/19/01 02/23/01 000 4.770 4.946 96.436 5,000,000.00 47,821, 787790 
A 38723 FEDL HOME LN MTG CORP DI 313397RB9 100 12/28/01 02/27/01 000 4.590 4.775 96.124 25,000,000.00 24,031,000.00 
A 38664 FEDL HOME LN MTG CORP DI 313397RH6 902 01/03/02 01/08/01 000 4.850 5.097 95.150 4,000,000.00 3,806,000.00 
A 38687 FEDL HOME LN MTG CORP DI 313397RH6 9530 01/03/02 01/26/01 000 4.900 5.139 95.345 10,000,000.00 9,534,500.00 
A 38717 FEDL HOME LN MTG CORP DI 313397SM4 928 01/31/02 02/23/01 000 4.720 4.942 95.516 5,000,000.00 4,775,800.00 
A 38726 FEDL HOME LN MTG CORP DI 313397TR2 877 02/28/02 03/02/01 000 4.530 ~4.747 95.432 10,000,000.00 9,543,225.00 
A 38734 FEDL HOME LN MTG CORP DI 313397TR2 923 02/28/02 03/09/01 000 4.530 4.731 95.530 7,000,000.00 6, 6875 115.55 
A 38735 FEDL HOME LN MTG CORP DI 313397TR2 927 02/28/02 03/09/01 000 4.530 4.731 95.530 8,000,000.00 77,042, 410, 04 
A 38736 FEDL HOME LN MTG CORP DI 313397TR2 906 02/28/02 03/09/01 000 4.530 4.731 95.530 8,000,000.00 7,042; 419.99 
A 38737 FEDL HOME LN MTG CORP DI 313397TR2 908 02/28/02 03/09/01 000 4.530 4.731 95.530 3,000,000.00 2,865, 906.69 
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A 38833 


SUBTOTAL 


DESCRIPTION 


FEDL HOME LN MTG CORP DI 
FEDL HOME LN MTG CORP DI 
FEDL HOME LN MTG CORP DI 


(Investment Type) 


BK AMER C/P 


(Investment Type) 81 COMMERCIAL PAPER DISC 


BK AMER C.D. 
BK AMER C.D. 
NEGOTIABLE C.D.'S 
NEGOTIABLE C.D.'S 
BK AMER C.D. 
BK AMER C.D. 


NEGOTIABLE C.D.'S 
NEGOTIABLE C.D.'S 
NEGOTIABLE C.D.'S 
NEGOTIABLE C.D.'S 
NEGOTIABLE C.D.'S 
NEGOTIABLE C.D.'S 
NEGOTIABLE C.D.'S 
NEGOTIABLE C.D.'S 
NEGOTIABLE C.D.'S 
NEGOTIABLE C.D.'S 
NEGOTIABLE C.D.'S 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 


(Investment Type) 


PUBLIC TIME (COLL) 


(Investment Type) 


Cit ¥_/ €:0 UN TY 


MR. 


313397TR2 
313397UG4 
313397UG4 


O660POVEO 


O6050EYK5 
O6050EYK5 
O6050EYS8 
O6050EYS8 
O06050EVU6 
O6050EVU6 
O6050EYT6 
O6050EYT6 
06050EYU3 
O06050EYU3 
06050EYU3 
O6050EYV1 
O6050EYV1 
O6050EYV1 
O6050EYV1 
O6050EYV1 
O6050EYV1 
O6050EXP5 
06050EXQ3 
06050EXU4 
O6050EXV2 
O6050BYA7 
06050EXT7 
06050EXWO 
O06050EYM1 


DANIEL 
INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


OF S 


DALY 


MAJOR SORT KEY IS ICC# 


FUND MATURITY PURCHASE 


NO. 


(TICKER) 


DATE 


100 02/28/02 03/29/01 
7622 03/15/02 03/27/01 
920 03/15/02 04/09/01 


44 FMC DISCOUNT NOTES 


12:..52%:(C) 


100 08/14/01 04/11/01 


804 
805 
860 
9531 
i 
100 
100 
892 
900 
901 
925 
924 
467 
471 
5005 
892 
924 
100 
100 
100 
100 
100 
100 
100 
50 


91 NEGOTIABLE C.D.'S 


1.65% (C) 
08/14/01 06/13/01 
08/14/01 06/13/01 
08/14/01 07/10/01 
08/14/01 07/10/01 
09/11/01 01/03/01 
09/11/01 01/03/01 
09/11/01 07/10/01 
09/11/01 07/10/01 
10/09/01 07/10/01 
10/09/01 07/10/01 
10/09/01 07/10/01 
11/20/01 07/10/01 
11/20/01 07/10/01 
11/20/01 07/10/01 
11/20/01 07/10/01 
11/20/01 07/10/01 
11/20/01 07/10/01 
02/12/02 05/01/01 
02/26/02 05/01/01 
03/12/02 05/04/01 
05/01/02 05/07/01 
05/06/02 05/09/01 
05/07/02 05/04/01 
05/29/02 05/07/01 
07/01/02 07/02/01 

17.91% (C) 


858 01/01/02 05/25/01 


1010 PUBLIC TIME DEPOSIT 


. 03% (C) 


AN FRAN 

4 So oe 4a 
INVENTORY 
7/31/01 

SAF/ CUPN TRDNG 
PURP RATE YIELD 
000 4.310 4.491 
000 4.220 4.402 
000 4.050 4.211 
4.392. 4.515 
000 4.490 4.561 
4.490 4.561 
000 3.800 3.800 
000 3.800 3.800 
000 3.690 3.690 
000 3.690 3.690 
000 5.880 5.880 
000 5.880 5.880 
000 3.670 3.670 
000 3.670 3.670 
000 3.640 3.640 
000 3.640 3.640 
000 3.640 3.640 
000 3.630 3.630 
000 3.630 3.630 
000 3.630 3.630 
000 3.630 3.630 
000 3.630 3.630 
000 3.630 3.630 
000 4.250 4.250 
000 4.250 4.250 
000 4.200 4.200 
000 4.100 4.100 
000 4.080 4.080 
000 4.270 4.270 
000 4.100 4.100 
000 3.800 3.800 
4.130 4.130 
000° -35.390 3:5390 
3390 3.3390 


Celys 7G 


4487 


O97 9) 
95.862 
96175 


100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 


100.000 


RUN: 


PAR VALUE 
SHARES 


2,000,000.00 
13,000,000.00 
2,000,000.00 


15,000,000.00 
20,000,000.00 
10,000,000.00 
20,000,000.00 
9,795,000.00 
20,205,000.00 
15,000,000.00 
15,000,000.00 
5,000,000.00 
5,000,000.00 
20,000,000.00 
40,000.00 
93,000.00 
175,000.00 
1,000,000.00 
3,000,000.00 
21,692,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
44,000,000.00 
50,000,000.00 
50,000,000.00 
10,000,000.00 


1,000,000.00 


08/02/01 


PAGE: 5 
00:04:07 
BOOK VALUE 


1,919,546.67 
12,462,067 .22 
1,9237,/500'00 


15,000,000.00 
20,000,000.00 
10,000,000.00 
20,000,000.00 
9,795,000.00 
20,205,000.00 
15,000,000.00 
15,000,000.00 
5,000,000.00 
5,000,000.00 
20,000,000.00 
40,000.00 
93,000.00 
175,000.00 
1,000,000.00 
3,000,000.00 
21,692,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
44,000,000.00 
50,000,000.00 
50,000,000.00 
10,000,000.00 


1,000,000.00 
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Cor Dh Y¥o/ 4610. U INV TAy. OVE SAN FRANCISCO 
MR. DANTEL DALY 471536511 ai ve 4A BG PAGE: 6 
(SIRPT) INVESTMENT INVENTORY RUN: 08/02/01 00:04:07 
INVESTMENTS OUTSTANDING AS OF 7/31/01 
MAJOR SORT KEY IS ICC# 


INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 


ASSETS FIXED 4.661 4.827 98.931 3,018,892,000.00 2,986,616,115.77 
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Cela Yer/e. CO USN Tey OF SAN FRANCISCO 


MR. DANTEL Day LY 4.1 5)—) 5) 5245 — 484087 PAGE: 1 
(SIRPT) INVESTMENT INVENTORY RUN: 08/02/01 00:04:07 
INVESTMENTS OUTSTANDING AS OF 7/31/01 
MAJOR SORT KEY IS BANK 
INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 38833 PUBLIC TIME (COLL) 858 01/01/02 05/25/01 000 3.390 3.390 100.000 1,000,000.00 1,000,000.00 
SUBTOTAL (Bank Code) 19 BANK OF NEW YORK 100.00% (C) 3.390 3.390 100.000 1,000,000.00 1,000,000.00 


REPORT TOTALS ===== ====>==> ===> = SSS SSS SSS SSS SS SSS SS SS SS SS SS S> 
ASSETS FIXED 3.390 3.390 100.000 1,000,000.00 1,000,000.00 


RA LOLYT 





~ << 4 — 
: i a = 
a _ = r 7 y 
‘e a 
- ® 
: a 
= =_— 
= “-- 7 i ¥ 
z » ie — > 
7 ~ » ne 
7 ° > 
i 7 f 
i 
= = , 
z a 7: — = dale 6 oe — ee ee 
1 
‘ : x ‘ —s- 
SRERS txED 2" 3u0 jan 2 i 6b* beh 05 i pee no" e0. 
elas sf + 
WEE WL Ft5) j 2 mie wes » oe = oeewrs oe es ee 
; o oN : b ~~. ae} - 
= vo ¢ = 4% 7 e in’. cen 
ACE Tho" AHS) : 5 on aC Feat 6Gacee 
a p - ~—— - = a a enna ig, a — 
7 —_ > 
~ ~ a +A, 
- (7ie Peae nots ’ : 4 = 9 or. 
¥ - - —_ -a >» ® aad 
= - — <= —— ° > 
ata - - , 
7h ae i = ba ‘Vesa war Orig 
‘ Z 





7 
x 
Pe 
¥, 
“Ss 
bs 
< 

- 
oa 
» 
: 
y 
4 
ha 4 
4 
“ 
<= 





* ACTIVE TRANSACTIONS 


INVSMT 
NO. 


DESCRIPTION/POOL# 


MEMO 


T NOTE(98.10) 


TENOTE (99.115) 


T NOTE (99.25) 


T NOTE(99.16) 


T NOTE (99.16) 


T NOTE (99.16) 


T NOTE 


T NOTE 


T NOTE 


T NOTE 


T NOTE 


T NOTE 


BK AMER 


BK AMER 


BK AMER 


BK AMER 


BK AMER 


BK AMER 


BK AMER 


BK AMER 


T NOTE 


(99...18) 
(99.25) 
(99.525) 
(9:9..18) 
(99525) 


(99.18) 


(99.22) 


Ch TY /°%CrO U0 NYT 


MoR®. 
BANK BROK 
CASH DATE 

19 

07/31/01 

19 

07/31/01 
19 
07/31/01 
19 
07: /3217/01 
i) 
07/31/01 
19 
07/31/01 
iS 
07/31/01 
19 
07/31/01 
A) 
07/31/01 
19 
07/31/01 
1S 
07/31/01 
19 
07/31/01 

19 40 

19 40 

ie) 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 


40 


DANTEL 


MATURITY 
/ENTRY 


01/31/02 
08/01/01 
01/31/02 
08/01/01 
01/31/02 
08/01/01 
01/31/02 
08/01/01 
01/31/02 
08/01/01 
01/31/02 
08/01/01 
01/31/02 
08/01/01 
01/31/02 
08/01/01 
01/31/02 
08/01/01 
01/31/02 
08/01/01 
01/31/02 
08/01/01 
01/31/02 
08/01/01 
07/18/01 
08/01/01 
07/18/01 
08/01/01 
07/18/01 
08/01/01 
07/18/01 
08/01/01 
07/18/01 
08/01/01 
07/18/01 
08/01/01 
07/18/01 
08/01/01 
07/18/01 
08/01/01 
07/31/01 
08/01/01 


OF SAN FRAN € I 'S'C'O 
DALY 42S = 5 59 4 — 44 67 
DETAIL TRANSACTION REPORT - FIXED INCOME 
07/01/01 TO 07/31/01 
SETTLEMENT DATE BASIS 
28 FUNDS 
TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
07/31/01 INTR 6.250 
07/31/01 6.654 
07/31/01 INTR 6.250 
07/31/01 6.409 
07/31/01 INTR 6.250 
07/31/01 6.305 
07/31/01 INTR 6.250 
07/31/01 6.372 
07/31/01 INTR 6.250 
07/31/01 6.361 
07/31/01 INTR 6.250 
07/31/01 6.370 
07/31/01 INTR 6.375 
07/31/01 6.616 
07/31/01 INTR 6.375 
07/31/01 6.506 
07/31/01 INTR 6.375 
07/31/01 6.506 
07/31/01 INTR 6.375 
07/31/01 6.612 
OF / 30/00 INTR: "6.33575 
07/31/01 6.502 
07/31/01 INTR 6.375 
07/31/01 6.612 
07/18/01 MAT 6.570 -40,000.00 -40,000.00 
07/18/01 6.570 
07/18/01 MAT 6.570 -93,000.00 -93,000.00 
07/18/01 6.570 
07/18/01 MAT 65:70 =17:5;,;000'..00 -175, 000.00 
07/18/01 61510 
07/18/01 MAT 6.570 -3,000,000.00 -3,000,000.00 
07/18/01 6.570 
07/18/01 MAT 6.570 -2,000,000.00 -2,000,000.00 
07/18/01 6.570 
07/18/01 MAT 6.570 -1,000,000.00 -1,000,000.00 
07/18/01 6.570 
07/18/01 MAT 6.570 -4,000,000.00 -4,000,000.00 
07/18/01 6.570 
07/18/01 MAT 6.570 -31,692,000.00 -31,692,000.00 
07/18/01 6.570 
07/31/01 AMRT 5.500 156,250.00 
07/31/01 6.000 
07/31/01 MAT 5.500 -50,000,000.00 -50,000,000.00 
07/31/01 6.000 


08/01/01 


-1,388,109.60 


-156, 250.00 


=1,, 375;,,000)-0'0 


PAGE: i: 
RUN: 08/02/01 00:03:57 
(INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 

-625,000.00 
625,000.00 

1137, 500200 
187,500.00 

-156, 250.00 
156,'250:.00 

-312,500.00 
322,500.00 

-312,500.00 
312,500.00 

-312,500.00 
312,500.00 

-255,000.00 
255,000.00 

-255,000.00 
255,000.00 

-255,000.00 
255,000.00 

-255,000.00 
255,000.00 

-255,000.00 
255,000.00 

-255,000.00 
255,000.00 

=, 752.00 
Ae? 52°00 

-4,073.40 
OVE 0 37740 

-7,665.00 
182,665.00 

-131,400.00 
3,131,400.00 

-87, 600.00 
2,087, 600.00 

-43,800.00 
1,043,800.00 

-175,200.00 


4,175,200.00 


33,080,109.60 


51, 37/5, 000-00 
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Cll Y¥7. GrO,uUs NET XY ©) EF SAN ER AGNe¢ 2 .S.C.0 


MR. DANIEL DALY AN. Ono 4S aa 87 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 2 
ON/OL/0I%. “TOe (O7//,317-03. RUN: 08/02/01 00:03:57 
SETTLEMENT DATE BASIS 
28 FUNDS 

INVSMT DESCRIPTION/POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
NO. MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 

38668 FEDL HOME LOAN BK CONS 19 40 07/06/01 07/06/01 MAT 5.100 -45,000,000.00 -43,858,875.00 -1,141,125.00 
08/01/01 07/06/01 52.233 45,000,000.00 

38676 FEDL HOME LOAN BK CONS 19 40 07/11/01 07/11/01 MAT 5.170 -15,000,000.00 -14, 623,020.83 = 316,951 dal 
08/01/01 07/11/01 33..310'3 15,000,000.00 
38686 FEDL HOME LOAN BK CONS 19 40 07/20/01 07/02/01 SALE 5.120 -8,000,000.00 -7,800,888.89 =178;,,631.11 -5, 600.00 
07/06/01 07/02/01 520d 1.9/9), May Vt 1, 9857, 120'..00 

38689 FEDL HOME LOAN BK CONS 19 40 07/18/01 07/18/01 MAT D200 -=1417,000;,000.00 =1.07 7:29) 354%. 1a0 -270,648.89 
08/01/01 07/18/01 5.249 11,000,000.00 

38691 FEDERAL NATL MTG ASSN 19 40 07/05/01 07/05/01 MAT 4.945 -15,000,000.00 -14, 690,937.50 -309,062.50 
08/01/01 07/05/01 5.049 15,000,000.00 

38724 BK AMER C.D. dS 40 07/03/01 07/03/01 MAT 4.920 -9,600,000.00 -9,600,000.00 161,376.00 
08/01/01 07/03/01 4.920 9,761,376.00 

38725 BK AMER C.D. 1k9 40 07/03/01 07/03/01 MAT 4.920 -15,400,000.00 -15, 400,000.00 =258',874..00 
08/01/01 07/03/01 4.920 15, 658,874.00 
38744 FEDL HOME LN MTG CORP ES 40 07/23/01 07/10/01 SALE 4.500 -50,000,000.00 -49, 237,500.00 -681,250.00 -14,805.56 
07/09/01 07/10/01 4.570 762,500.00 4'9/,,933;,999;.096 

38772 FEDL HOME LN MTG CORP 1S 40 07/05/01 07/05/01 MAT 4.570 -21,500,000.00 -21,248, 903.89 =2547,,09'6:. 21 
08/01/01 07/05/01 4.624 21,500,000.00 
38773 T NOTE (99.28) 19 40 11/15/03 07/11/01 SALE 4.250 -20,000,000.00 -19,970, 312.50 =1317, 6577.61 =21,875..00 
07/10/01 07/11/01 4.309 2:9), 68117..50 20,123,845.11 

38777 FEDL HOME LN MTG CORP 9 40 07/05/01 07/05/01 MAT 4.570 -5,000,000.00 -4,941,605.56 -58,394.44 
08/01/01 07/05/01 4.624 5,000,000.00 

38788 BK AMER C/P 19 40 07/10/01 07/10/01 MAT 4.570 -50,000,000.00 -49,422,402.78 SO MOO Mee 2 
08/01/01 07/10/01 4.623 50,000,000.00 
38791 T NOTE (99.23) 19 40 11/15/03 07/31/01 SALE 4.250 -20,000,000.00 -19, 939,062.50 = {893.26 =159;, 379.202 
07/30/01 07/31/01 4.374 60;,,932...50 20,276,290.78 

38818 BK AMER C.D. 19 40 07/31/01 07/31/01 MAT 4.020 -2,500,000.00 -2,500,000.00 -23,450.00 
08/01/01 07/31/01 4.020 2,523,450.00 

38819 BK AMER C.D. 19 40 07/31/01 07/31/01 MAT 4.020 -47,500,000.00 -47,500,000.00 -445,550.00 
08/01/01 07/31/01 4.020 47,945,550.00 
38821 T NOTE (99.30) 19 40 11/15/03 07/11/01 SALE 4.250 -20,000,000.00 -19, 987,500.00 =13)1\, Ooi. 6u: -4,687.50 
07/10/01 07/11/01 4.276 125,,00.0;.00 20), 023 ;,,814 9.10 

38834 WELLS FARGO C/P 169 41 07/06/01 07/06/01 MAT 4.000 -14,000,000.00 -13,945,555.00 -54,445.00 
08/01/01 07/06/01 4.016 14,000,000.00 

38835 WELLS FARGO C/P 19 41 07/06/01 07/06/01 MAT 4.000 -5,000,000.00 -4,980,555.00 -19,445.00 
08/01/01 07/06/01 4.016 5,000,000.00 

38836 WELLS FARGO C/P 1g 41 07/06/01 07/06/01 MAT 4.000 -10,000,000.00 -9,961,111.00 -38,889.00 
08/01/01 07/06/01 4.016 10,000,000.00 

38837 WELLS FARGO C/P a) 41 07/06/01 07/06/01 MAT 4.000 -5,000,000.00 -4,980,555.00 =169), 4457.00 
08/01/01 07/06/01 4.016 5,000,000.00 

38838 WELLS FARGO C/P 19 41 07/06/01 07/06/01 MAT 4.000 -2,000,000.00 -1,992,222.00 =i TB itOO 
08/01/01 07/06/01 4.016 2,000,000.00 

38839 WELLS FARGO C/P LS) 41 07/06/01 07/06/01 MAT 4.000 -14,000,000.00 -13, 945,557.56 -54,442.44 
08/01/01 07/06/01 4.015 14,000,000.00 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


38861 


38862 


38863 


38864 


38865 T NOTE 


38866 


38867 


38868 T NOTE 


DESCRIPTION/POOL# 
MEMO 


FEDERAL NATL MTG ASSN 


FEDERAL NATL MTG ASSN 


T NOTE (99.7) 
T NOTE (99.12) 
T INOTE * (¢9.9)..7) 
TONOTE: 499% 7) 
TNOPE: 699.12) 
T NOTE (99.7) 
T NOTE 
T NOTE 
T. NOTE (99.135) 
change fund 
(99 4135) 
TNOTE:: (99.135) 
T NOTE (99.135) 
(99)2:4: 6) 


Cif ¥ 7-46 10, UN TY 


MR. 
BANK BROK 
CASH DATE 

19 40 

19 40 

19 40 

alg) 45 

40 

19 45 

age, 89 

19 87 

40 

Ale) 87 

19 89 

40 
19 40 
40 
19 87 
19 89 
40 
19 40 
19 45 
40 
19 40 
40 


DANIEL 


DA 


OVE: 


LY 


AN 
4 


DETAIL TRANSACTION REPORT - 


MATURITY 
/ENTRY 


07/18/01 
08/01/01 
07/19/01 
07/06/01 
06/30/03 
07/06/01 
06/30/03 
07/06/01 


07/09/01 
06/30/03 
07/06/01 
06/30/03 
07/06/01 
06/30/03 
07/06/01 


07/09/01 
06/30/03 
07/06/01 
06/30/03 
07/06/01 


07/06/01 
06/30/03 
07/06/01 


07/06/01 
06/30/03 
07/09/01 
06/30/03 
07/09/01 


07/16/01 
06/30/03 
07/09/01 
06/30/03 
07/09/01 


07/16/01 
06/30/03 
07/09/01 


07/09/01 


FRANCISCO 
4487 


ligt =" ONO LAAN 
FIXED INCOME 


PAR VALUE 
ORIGINAL FACE 


-44,100,000.00 
-5,000,000.00 
10,000,000.00 
10,000,000.00 

-10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 

-10,000,000.00 
10,000,000.00 
10,000,000.00 

-10,000,000.00 
10,000,000.00 

-10,000,000.00 
15,000,000.00 
15,000,000.00 

-15,000,000.00 
20,000,000.00 
15,000,000.00 

-15,000,000.00 
40,000,000.00 


-40,000,000.00 


07/02/01, TO. 107/31 /01 
SETTLEMENT DATE BASIS 
28 FUNDS 

TRADE/ TXN COUPON 

SETTLE TYP YIELD 

07/18/01 MAT 3.650 
07/18/01 3.660 
07/02/01 SALE 3.650 
07/02/01 3.660 
07/02/01 PURC 3.875 
07/02/01 4.284 
07/02/01 PURC 3.875 
07/02/01 4.205 
07/09/01 SALE 3.875 
07/09/01 4.205 
07/02/01 PURC 3.875 
07/02/01 4.288 
07/02/01 PURC 3.875 
07/02/01 4.288 
07/02/01 PURC 3.875 
07/02/01 4.205 
07/09/01 SALE 3.875 
07/09/01 4.205 
07/02/01 PURC 3.875 
07/02/01 4.288 
07/02/01 PURC 3.875 
07/02/01 4.205 
07/03/01 SALE 3.875 
07/03/01 4.205 
07/02/01 PURC 3.875 
07/02/01 4.205 
07/03/01 SALE 3.875 
07/03/01 4.205 
07/09/01 PURC 3.875 
07/09/01 4.187 
07/09/01 PURC 3.875 
07/09/01 4.182 
07/16/01 SALE 3.875 
07/16/01 4.182 
07/09/01 PURC 3.875 
07/09/01 4.182 
07/09/01 PURC 3.875 
07/09/01 4.182 
07/16/01 SALE 3.875 
07/16/01 4.182 
07/09/01 PURC 3.875 
07/09/01 4.145 
07/10/01 SALE 3.875 
07/10/01 4.145 


PREM / 


BOOK VALUE 
(DISC) 


=43,7°97'9, \276... 20 


-4,985,805.56 


14,194.44 


9:924,,°762,.23 


=19i7. 2913 7 


9,939,605.98 


-60,394.02 


-9,939,605.98 


60,394.02 


9,923,980.98 


=76,-019...02 


9,923,980.98 


=76, 019.02 


9,.93:9,,-605:...98 


-60,394.02 


=9,,939,,605.98 


60,394.02 


9,,°92:37,980..98 


-76,019.02 


9,,:939;,605..98 


-60,394.02 


=9 ,'939 605.98 


60,394.02 


9,939, 605.98 


-60,394.02 


= 9), 93:9,(605;.:98 


60,394.02 


14, 926,324.73 


=13), 61 3.27 


14,927,496.60 


=12,,903;.40 


=14),,,9.271, 41:916.260 


72,503.40 


19,,:903,,328 (80 


=-96,,671220 


14,927,496. 60 


=12), 903)..4.0 


-14,927,496.60 


72,503.40 


39,834,782.61 


165,217.39 


-39,834,782.61 


165); 217 <3'9 


=i 207 232409 


= 07.011 6. 39 


=O Ie 


=1, 310292 


=17053;,00 


=1/,,052 2.96 


11; 0516.39 


=d1 705039 


-4,211.96 


PAGE: 3 

RUN: 08/02/01 00:03:57 
(INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 


44,100,000.00 


165.28 


4,991,216.67 
=9,,92'4,,7162..23 
=9/,93:9), 605.98 
9,946,976.90 
-9,923,980.98 
=9 7,923), 980.98 
-9, 939,605.98 
9,946,976. 90 
=9 923, 980).98 


-9,939, 605.98 


=3,,125.00 


9,,.94'357/83:.199 


-9,939,605.98 


= 37, 129.100 


9,943,783.94 
=14, 926,324.73 


-14, 927,496.60 


-48,046.88 


14, 986,599.87 
-19, 903,328.80 


-14,927,496.60 


-39,843.75 


14,978, 396.74 


-39,834,782.61 


=3, 1125-00 


39, 3412, 9 Sow, 
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* ACTIVE TRANSACTIONS * 


INVSMT DESCRIPTION/POOL# 
NO. MEMO 
38869 FEDL FARM CRED BK CONS 
38870 FEDL HOME LOAN BK CONS 
38871 FEDL HOME LOAN BK CONS 
38872 FEDL HOME LN MTG CORP 
38873 FEDL HOME LN MTG CORP 
38874 FEDL HOME LN MTG CORP 
38875 NEGOTIABLE C.D.'S 
38876 NEGOTIABLE C.D.'S 
38877 NEGOTIABLE C.D.'S 

change fund 
38878 NEGOTIABLE C.D.'S 
38879 NEGOTIABLE C.D.'S 
38880 NEGOTIABLE C.D.'S 
38881 NEGOTIABLE C.D.'S 
38882 NEGOTIABLE C.D.'S 
CHANGE FUND NO 

38883 NEGOTIABLE C.D.'S 
38884 NEGOTIABLE C.D.'S 
38885 NEGOTIABLE C.D.'S 
38886 NEGOTIABLE C.D.'S 
38887 NEGOTIABLE C.D.'S 
38895 FEDERAL HOME LOAN DISC 
38896 FMC DISCOUNT NOTES 
38897 FMC DISCOUNT NOTES 


GL Tt Y¥o/ CO USN TY 


MR. 
BANK BROK 
CASH DATE 

19 40 

19 40 

LG 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

ne) 40 

9 40 

19 40 

9 40 

Lg 40 

19 40 

1K9 40 

19 40 

19 40 


DANTEL 


O 
DA LY 


F 


SAN 
4 


DETAIL TRANSACTION REPORT - 
07/31/01 


MATURITY 
/ENTRY 


09/19/01 
07/09/01 
10/05/01 
07/09/01 
09/07/01 
07/09/01 
08/28/01 
07/09/01 
10/24/01 
07/09/01 
11/09/01 
07/09/01 
08/14/01 
07/09/01 
08/14/01 
07/09/01 
09/11/01 
07/09/01 
09/11/01 
07/09/01 
10/09/01 
07/09/01 
10/09/01 
07/09/01 
10/09/01 
07/09/01 
11/20/01 
07/09/01 
11/20/01 
07/09/01 
11/20/01 
07/09/01 
11/20/01 
07/09/01 
11/20/01 
07/09/01 
11/20/01 
07/09/01 
09/19/01 
07/10/01 
08/28/01 
07/10/01 
09/04/01 
07/10/01 


FRANCIS 
Pe 39) .0F 4 — 
FIXED INCOME 


PAR VALUE 
ORIGINAL FACE 


2,000,000.00 
7,000,000.00 
10,000,000.00 
15,000,000.00 
2,000,000.00 
25,000,000.00 
10,000,000.00 
20,000,000.00 
15,000,000.00 
15,000,000.00 
5,000,000.00 
5,000,000.00 
20,000,000.00 

40,000.00 

93,000.00 

175,000.00 
1,000,000.00 
3,000,000.00 
21, 692,000.00 
11,543,000.00 
16,069,000.00 


9,000,000.00 


07/01/01 TO 
SETTLEMENT DATE BASIS 
28 FUNDS 

TRADE/ TXN COUPON 

SETTLE TYP YIELD 

07/09/01 PURC 3.600 
07/09/01 3.626 
07/09/01 PURC 3.600 
07/09/01 3.632 
07/09/01 PURC 3.620 
07/09/01 3.642 
07/09/01 PURC 3.640 
07/09/01 3.658 
07/09/01 PURC 3.590 
07/09/01 3.629 
07/10/01 PURC 3.570 
07/10/01 3.614 
07/10/01 PURC 3.690 
07/10/01 3.690 
07/10/01 PURC 3.690 
07/10/01 3.690 
07/10/01 PURC 3.670 
07/10/01 316770: 
07/10/01 PURC 3.670 
07/10/01 3.670 
07/10/01 PURC 3.640 
07/10/01 3.640 
07/10/01 PURC 3.640 
07/10/01 3.640 
07/10/01 PURC 3.640 
07/10/01 3.640 
07/10/01 PURC 3.630 
07/10/01 3163.0 
07/10/01 PURC 3.630 
07/10/01 3'630 
07/10/02- PURG 3'630 
07/10/01 3.630 
07/10/01 PURC 3.630 
07/10/01 3.630 
07/10/01 PURC 3.630 
07/10/01 3)..630 
07/10/01 PURG- 3'.630 
07/10/01 3.630 
07/11/01 PURC 3.610 
07/11/01 3.636 
07/11/01 PURC 3.640 
07/11/01 3.658 
07/11/01 PURC 3.630 
07/11/01 3.650 


CZO 


4487 


BOOK VALUE 
PREM / (DISC) 


1,985,600.00 
-14,400.00 
6, 938,400.00 
-61, 600.00 
9',.93:9;,666..67 
=60,,333'.33 
14,924,166.67 
=['9;,-833%.33 
1,978,659.44 
-21,340.56 
24,697,541.67 
=3:02;,-458:.33 
10,000,000.00 


20,000,000.00 
15,000,000.00 
15,000,000.00 
5,000,000.00 
5,000,000.00 
20,000,000.00 
40,000.00 
93,000.00 
175,000.00 
1,000,000.00 
3,000,000.00 
21,692,000.00 
TSEC ORES TCAE ths) 
=81',029:.45 

1S 990s OFA 9 
=I Tp IO Sine: 


8,950,087.50 
=49), 912.50. 


08/02/01 


(INTEREST) 
AMORT/ (ACCRET ) 


PAGE: 4 
00'03': 57 


(GAIN) /LOSS 
SETTLEMENT 


-1,:98:5,.600'..00 
-6, 938,400.00 
—9),, 9319; 6.66:..677 
-14,924,166.67 
-1,978,659.44 
=24;,.6951), D4 aR s6u 
-10,000,000.00 
-20,000,000.00 
-15,000,000.00 
-15,000,000.00 
-5,000,000.00 
-5,000,000.00 
-20,000,000.00 
-40,000.00 
-93,000.00 
-175,000.00 
-1,000,000.00 
-3,000,000.00 
-21, 692,000.00 
=A iodk, O14 o> 
=1'5 5 OSM Oley S 


—8),, 950), 08.30 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


38906 


38907 


38908 


38909 


38910 


38911 


DESCRIPTION/POOL# 
MEMO 


FMC DISCOUNT NOTES 
FMC DISCOUNT NOTES 
FMC DISCOUNT NOTES 
FMC DISCOUNT NOTES 
UNITED STATES TREAS BI 
UNITED STATES TREAS BI 
UNITED STATES TREAS BI 
BNY INT 


(61997.56) 


BNY (6238.61) 

UNITED STATES TREAS BI 
UNITED STATES TREAS BI 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 


BK AMER C.D. 


Coles Yours sCaOeUl Nilay OF SAN FRANCISCO 
MR. DANIEL DALY 415-554-4487 
DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 5 
07/01/01 TO 07/31/01 RUN: 08/02/01 00:03:57 
SETTLEMENT DATE BASIS 
28 FUNDS 

BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 

19 40 10/11/01 07/11/01 PURC 3.610 4,000,000.00 37 963;097 .78 
07/10/01 07/11/01 3.644 =, OF, OO 21 e2 =—37, 963,097.78 

19 40 10/11/01 07/11/01 PURC 3.610 5,000,000.00 4,993,872 522 
07/10/01 07/11/01 3.644 -46,127.78 =4,.953,/872, 22 

TS 40 10/11/01 07/11/01 PURC 3.610 6,000,000.00 5,944, 646.67 
07/10/01 07/11/01 3.644 =99 7.003633 -5,944, 646.67 

19 40 11/16/01 07/11/01 PURC 3.570 2,000,000.00 1, 974, 613.33 
07/10/01 07/11/01 3.616 =25 386.567 =1,:974,,613.33 

19 40 10/18/01 07/24/01 PURC 3.455 20,000,000.00 19,834,927.78 
07/24/01 07/24/01 3.484 =165,,072. 22 —19,834, 927278 

19 40 01/17/02 07/24/01 PURC 3.415 14,000,000.00 13,764,934.17 
07/24/01 07/24/01 3.473 -235,065.83 =13 5104, 934-07 

19 40 01/17/02 07/24/01 PURC 3.415 6,000,000.00 5 8995,297) 590 
07/24/01 07/24/01 3.473 -100,742.50 = 5), 8:99',,257 390 

19 99 09/30/01 07/03/01 PURC 5.550 25,000,000.00 25,000,000.00 
07/24/01 07/03/01 5.550 -25,000,000.00 
99 07/03/01 SALE 5.550 -25,000,000.00 -25,000,000.00 =61),:9'97 2516 
07/24/01 07/03/01 J3990 25, 061,997.56 

19 99 09/30/01 07/13/01 PURC 5.550 25,000,000.00 25,000,000.00 
07/24/01 07/13/01 5.550 -25,000,000.00 
99 07/13/01 SALE 5.550 -25,000,000.00 -25,000,000.00 = 6, 238:.:61 
07/24/01 07/13/01 D090 25,006, 238.61 

19 40 08/16/01 07/31/01 PURC 3.585 50,000,000.00 49,920,333.33 
07/30/01 07/31/01 379.91 -79,666.67 =4'9,9207,333233 

19 40 08/16/01 07/31/01 PURC 3.585 50,000,000.00 49,920, 333.33 
07/30/01 07/31/01 3 2991 = 197/666). 67) =49, 920,333.33 

19 40 08/02/01 07/31/01 PURC 3.620 50,000,000.00 49,989,944.44 
07/30/01 07/31/01 3.621 =10);, 055... 5:6 -49,989,944.44 

19 40 08/02/01 07/31/01 PURC 3.620 50,000,000.00 49,989,944.44 
07/30/01 07/31/01 3621 =107, 0591.96 -49,989,944.44 

19 40 07/01/02 07/02/01 PURC 3.800 10,000,000.00 10,000,000.00 
08/01/01 07/02/01 3.800 -10,000,000.00 
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Gert -Y7/- CO U Ni Tax ODE SAN FRANCISCO 
MR. DANIEL DA LY 415-554-4487 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME 
07/01/01 TO 07/31/01 
REPORT GRAND TOTALS 


ASSETS 
PAR 
TYPE/ WEIGHTED ORIGINAL FACE PREMIUM/ AMORTIZATION/ 
TXN# YIELD PAR VALUE VALUE BOOK VALUE (DISCOUNT) (ACCRETION) (INTEREST) 
PURC 3.905 715, 612,000.00 712, 997,571.71 -2,614,428.29 
( 49) 
SALE 4.540 -283000000.00 -281369269.18 1,630,730.82 = 17, 3497;719893 
( 15) 
INTR 6.504 -3,436,250.00 
( 12) 
MAT 4.873 -423600000.00 -420299928.48 =7;,403,, 921.52 
(a pat) 
ACR 6.000 156,250.00 -156,250.00 


PAGE: 6 
RUN: 08/02/01 00:03:57 


(GAIN) / 
LOSS SETTLEMENT 


i BUPA ie Se raga) hal esl 


-371,844.88 283,090, 747.31 
169...28 


424,403,778.48 
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CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 
SUSAN LEAL 
TREASURER 


DANIEL P. DALY 
CHIEF INVESTMENT OFFICER 





September 6, 2001 

The Honorable Willie L. Brown Jr. The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 

1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 

San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 


under management. To highlight the activities of our portfolio during the past two months, the results reflect 


earnings of pooled and the total funds, some of which have been severely restricted by arbitrage regulations. 


Interest Received $ 31,380,338 Earned Interest Yield 
Total Net Earnings $ 24,987,555 Pooled Funds 5.120% 
Average Age of Portfolio 332 Days All Funds 5.004% 


Total cost of the securities on hand on August 31, 2001 was $2,889,343,172 with a market value of 
$2,935,050,280 plus fixed assets accrued earnings of $16,412,395. 


In accordance with Administrative Code Sec. 10.79.2 and provisions of California State Government Code 
Section 53646, we are forwarding herewith computer printouts detailing the City’s investment portfolio as of 


, August 31, 2001. These investments are in compliance with California Code and our statement of investment 
policy, and provide sufficient liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of August 2001, earned interest yield and end of 
period portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on August 31, 2001. 

4. General journal detailing purchases, sales, and interest activities during the month of 
August 2001. 


Sy ala DOCUMENTS DEPT. 
ek. 


ae om SEP { 2 2091 
Treasurer SAN FRAY NGleeS 
Enc. PUBLIC LIBRARY 


cc: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-AIl Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., C. Vogel 
Transportation Authority — A. Paul, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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(FS/ERNFS) 


Gr Th ¥7/ Cro 0 No wa Orr © SANDE R AON Corps) CO 
MR | DANE & ie D ACL, Y 415-554-4467 
PiOmR EPO Or. 75: st Beer Gh et, (C.s PAGE: 1 
8/01/01 THROUGH 8/31/01 RUN: 09/04/01 09:03:47 
ALL FUNDS 
-------- GOV'T SECURITIES -------- ---------- TIME DEPOSITS --------- 
ASSETS LIABILITIES ASSETS LIABILITIES TOTAL 
TOTAL INCOME RECEIVED IN THIS PERIOD:  18,662,438.28 = .00 00. N/A 18, 662, 438.28 
TOTAL NET EARNINGS THIS PERIOD: 12,215,355.29 00 3,022.75 N/A 12,218,378.04 
AVERAGE DAILY PORTFOLIO BALANCE: 2,943,609,152.17 00 1,035, 483.87 N/A 2,944,644, 636.05 
EARNED INCOME YIELD THIS PERIOD: 4.886 .000 o2437 N/A 4.886 
END OF PERIOD PORTFOLIO BALANCE: 2,808; 243,172.12 00 1,100,000.00 N/A 2,889,343,172.12 
CURRENT AMORTIZED BOOK VALUE: 2,891, 443,849.08 .00 1,100,000.00 N/A 2,892,543,849.08 
WEIGHTED AVERAGE YIELD AT END OF PERIOD: 4.570 .000 3.437 N/A 4.569: 
WEIGHTED AVERAGE DAYS TO MATURITY: 332.43 .00 144.09 N/A N/A 
WEIGHTED AVERAGE DAYS TO CALL: 332.43 00 144.09 N/A N/A 
NET PORTFOLIO YIELD, 365-DAY BASIS: 4.886 


DOCUMENTS DEPT. 


SEP 1 2 2001 


SAN FRANCISCO 
PUBLIC LIBRARY 
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Cl lot ly (/ C.Orur NET Y OF SAN FRANCISCO 
MR. DANTIEL DA LY AW Oe Mom 2 Ade oo] PAGE: at 
(SIRPT) INVESTMENT LNW ENT ORY RUN: 09/05/01 06:30:11 
INVESTMENTS OUTSTANDING AS OF 8/31/01 
MAJOR SORT KEY IS ICC# 


CUPN TRDNG BOOK PAR VALUE 
SUMMARY DESCRIPTION RATE YIELD PRICE SHARES BOOK VALUE 
(Investment Type) 11 TREASURY BILLS LO. TASC) 3.387 3.420 99.099 314,000,000.00 SA OFS '6)..95 
(Investment Type) 12 TREASURY NOTES 38.44% (C) 4°982 92203) 99-347 1,,11'8;,,005,-000:100) —=1,1.1.0, 70448208 
(Investment Type) 22 FEDERAL HOME LOAN BANK 2.60% (C) 4.020 4.029 99.992 75,000,000.00 74,993, 750.00 
(Investment Type) 23 FEDERAL NATIONAL MORTGAGE ASSN. 1.18%(C) 4.700 4.700 100.157 34,000,000.00 34,,053, 266.66 
(Investment Type) 41 FNMA DISCOUNT NOTES 7.26% (C) A734. 930) 96. 3517 217,675,000.00 209,744, 342.88 
(Investment Type) 42 FARM CREDIT DISCOUNT NOTES 1.44% (C) 3139 “32189 +98'.185 42,000,000.00 41,489,676.39 
(Investment Type) 43 FEDERAL HOME LOAN DISC NOTES 8.64% (C) 3.714 3.763 98.936 252,193,000.00 249,510,320: 76 
(Investment Type) 44 FMC DISCOUNT NOTES 13.38% (C) 4.348 4.467 97.424 396,800,000.00 386,576,796.40 
(Investment Type) 91 NEGOTIABLE C.D.'S 16.27% (C) 4.183 4.183 100.000 470,000,000.00 470,000,000.00 
(Investment Type) 1010 PUBLIC TIME DEPOSIT -04% (C) 3390 3:390 100.000 1,100,000.00 1,100,000.00° 


ASSETS FIXED 42421 ~4.545° 98-5924. «2,920,773 ,000,00\. 2,889), 343,172.12 
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(RPTMKT ) 


INVEST 
NUMBER 


DESCRIPTION 


M 


Cr bel ai ce On UlNinia 


R 


PURCHASE MATURITY DATE 


UNITED STATES TREAS 
08/20/01 09/27/01 
UNITED STATES TREAS 
08/20/01 10/04/01 
UNITED STATES TREAS 
08/14/01 10/11/01 
UNITED STATES TREAS 
07/24/01 10/18/01 
UNITED STATES TREAS 
08/20/01 10/25/01 
UNITED STATES TREAS 
08/20/01 11/08/01 
UNITED STATES TREAS 
08/20/01 11/23/01 
UNITED STATES TREAS 
02/21/01 11/29/01 
UNITED STATES TREAS 
08/20/01 01/03/02 
UNITED STATES TREAS 
07/24/01 01/17/02 
UNITED STATES TREAS 
07/24/01 01/17/02 
UNITED STATES TREAS 
08/14/01 01/17/02 


SUBTOTAL (Investment Type) 


38627 


37994 


37/:99'5 


35462 


35521 


35923 


35524 


35526 


35527 


UNITED STATES TREAS 
12/01/00 10/31/01 


T NOTE (99.23) 
11/30/99 11/30/01 
T- NOTE (99.23) 


11/30/99 11/30/01 
T NOTE 
£2731 /96. 12/31/01 
T NOTE (98.10) 
01/731/97 01/31/02 
T NOTE(995, 11°) 
01/31/97 01/31/02 
T NOTE (99.25) 
01/31/97 01/731/02 
T NOTE (99.16) 
01/31/97 01/31/02 
T NOTE (99.16) 
01/31/97 01/31/02 


11 TREASURY BILLS 


NTS 


DANIE 


L 


OF 
DALY 


SAN 
4 


FRANCISCO 


Lo oo 4 = 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 08/31/01 
MAJOR SORT KEY IS ICC# 


CUSIP BANK FUND 
BROK SAFE 
912795HQ7 19 100 
87 000 
912795HR5 19 100 
40 000 
912795GS4 19 931 
89 000 
912795HS3 1g 100 
40 000 
S127 95HT 1 Lg 100 
40 000 
912795GT2 19 100 
40 000 
912795HW4 19 1901 
40 000 
912795HM6 19 928 
40 000 
912795JA0 19 100 
40 000 
912795J5C6 19 9904 
40 000 
912795J3C6 19 877 
40 000 
9127955C6 19 931 
40 000 

10.63% (M) 
9128275R9 19 100 
40 000 
912827265 19 100 
40 000 
9128272C5 9 100 
87 000 
9128272E1 19 100 
40 000 
9128272G6 19 1 
89 000 
9128272G6 ED) it 
74° 000 
9128272G6 19 100 
87 000 
9128272G6 19 100 
89 000 
9128272G6 9 100 
89 000 


CPN RATE 
YTM TR 
32.3200 
323317 
33: L00 
323238 
3.4100 
3.4288 
3.4550 
3.4838 
3.3150 
343353 
3.2900 
31,3193 
3.2800 
3.3086 
4.5550 
4.7229 
3.2400 
3.2801 
3.4150 
354733 
3.4150 
374733 
3.2600 
3.3067 


3.4202 


5.8750 
6.0907 
5.8750 
6.0306 
5.8750 
6.0306 
6.1250 
6.1864 
6.2500 
6.6536 
6.2500 
6.4092 
6.2500 
6.3051 
6.2500 
6.3720 
6.2500 
6.3609 


PAR/ SHARES 
BOOK 
50,000,000.00 
49,824,777.78 
10,000,000.00 
9;,9587;.625:.00 
50,000,000.00 
49,725, 305.56 
20,000,000.00 
19;.834;:927.78 
50,000,000.00 
49,696,125.00 
50,000,000.00 
49, 633,888.89 
5,000,000.00 
4,956,722.22 
14,000,000.00 
137,002,239: 72 
5,000,000.00 
4,938,800.00 
14,000,000.00 
13,764,934.17 
6,000,000.00 
D7 8997.257 2.90 
40,000,000.00 
39,434, 933.33 
314,000,000.00 
311,.170;536.95 


26,000,000.00 
25, 949,218.75 
25,000,000.00 
24,927, 7134238 
25,000,000.00 
24,927,734.38 
10,000,000.00 
9,976, 562..50 
20,000,000.00 
19, 661,368.75 
6,000,000.00 
5, 959,687.50 
5,000,000.00 
4,988,350.00 
10,000,000.00 
9,948,437.50 
10,000,000.00 
97/953), 125-00 


48 7 


MARKET VALUE 

MARKET PRICE 
49,875,000.00 
99.75000000000 

9,968,750.00 
99.68750000000 
49,812,500.00 
99.62500000000 
£9,941 2;,,9004,00 
99.56250000000 
49,750,000.00 
99.50000000000 
49, 687,500.00 
99.37500000000 

4,960, 937.50 
99.21875000000 
13,886,250.00 
99.18750000000 

4,943,750.00 
98.87500000000 
13,825,000.00 
98.75000000000 

5,925, 000.00 
98.75000000000 
39,500,000.00 
98.75000000000 
312,047,187.50 
99.37808500000 


26, 097;,500..00 
100.3750000000 
25, 140,625.00 
100.5625000000 
25,140,625.00 
100.5625000000 
10,087,500.00 
100.8750000000 
20; 231; 250.00 
101.1562500000 

6,069, 375.00 
101.1562500000 

97,0577, 812.50 
101.1562500000 
10,115, 625.00 
101.1562500000 
NO; 115; 625~00 
101.1562500000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
597:3338)..33 
SUNGARD 

1a OS882-33 
SUNGARD 
85,250.00 
SUNGARD 
74,858.33 
SUNGARD 
D000 
SUNGARD 
547 91:65:67 
SUNGARD 
5,466.67 
SUNGARD 
340,106.67 
SUNGARD 
5,400.00 
SUNGARD 
917 194.47 
SUNGARD 
225.197 200 
SUNGARD 
65,200.00 
SUNGARD 


5145702209 
SUNGARD 
373; 2069" 
SUNGARD 
373,206.97 
SUNGARD 
104,857.34 
SUNGARD 
108,695.65 
SUNGARD 
32,608.70 
SUNGARD 
27; VI 359 
SUNGARD 
54,347.83 
SUNGARD 
54,347.83 
SUNGARD 


09/05/01 


PAGE: 1 
06:30:29 


UNREALIZED GAIN 
UNREALIZED LOSS 


sofa ll Ue ed 


=908i.33 
1,944.44 


26 3 509 


=1,319;.00 
=4 730'5).5,6 
= 2018s 39 
437, 9086: 

=4502010 
8, 271266 


3, 545.200 


60,378.60 
=10;, 5342472 


148,281.25 
212,:890..62 
212,890.62 
VLO; 937.50 
569,881.25 
109, 687.50 
69,462.50 
Wot S SO) 
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(RPTMKT) 


INVEST 
NUMBER 


DESCRIPTION 


M 


GC 14h Y / CoO UN LY 


R 


PURCHASE MATURITY DATE 


NOTE (99.16) 
01/31/97 01731702 
NOTE (99.18) 
01/31/00 01/31/02 
NOTE (99.25) 
01/31/00 01/31/02 
NOTE (99.25) 
01/31/00 01/31/02 
NOTE (99.18) 
01/31/00 01/31/02 
NOTE (99.25) 
01/31/00 01/31/02 
NOTE (99.18) 
01/31/00 01/31/02 
NOTE (99.16) 
04/30/97 04/30/02 
NOTE (99.16) 
06/30/00 06/30/02 
NOTE (99.16) 
06/30/00 06/30/02 
NOTE (99.16) 
06/30/00 06/30/02 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.7) 
07/02/01 06/30/03 
NOTE (99.7) 
07/02/01 06/30/03 
NOTE (99.7) 
07/02/01 06/30/03 
NOTE (99.7) 
07/02/01 06/30/03 
NOTE (99.135) 
07/09/01 06/30/03 
NOTE (995135) 
07/09/01 06/30/03 
NOTE (88.20) 
09/27/94 08/15/03 
NOTE (95.26) 
11/28/00 11/15/03 
NOTE (99.23) 
04/11/01 11/15/03 


DANTE 


L 


OF 


DALY 


SAN 
4 


FRANCIS CO 


It eye are on Cer 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 08/31/01 


CUSIP 


9128272G6 
9128275X6 
9128275X6 
9128275xX6 
9128275xX6 
9128275xX6 
9128275X6 
9128272S0 
9128272Y7 
9128272Y7 
9128272Y7 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
912827620 
912827620 
912827620 
912827620 
912827620 


912827620 


9128274U3 


9128274U3 


BANK 
BROK 


40 


CPN RATE 
YTM TR 
6.2500 
6.3702 
653750 
6.6164 
G37:90 
6.5061 
6.3750 
6.5061 
6.3750 
6...6121 
6.3750 
6.5019 
6.3:750 
6.6121 
6.6250 
6.7526 
6.2500 
6.5249 
6.2500 
6.5249 
6.2500 
6.5249 
5.5000 
5.6148 
5.5000 
5.6160 
5.5000 
5.6148 
5.5000 
5.6043 
387/50 
4.2836 
3.8750 
4.2877 
3.8750 
4.2877 
3.87/90 
4.2877 
3.8750 
4.1866 
3.8750 
4.1824 
5.7500 
7.5200 
4.2500 
5.8164 
4.2500 
4.3676 


MAJOR SORT KEY IS ICC# 


PAR/SHARES 
BOOK 

10, 000,000.00 
9,949,218.75 
8,000, 000.00 
7,964,375.00 
8,000, 000.00 
7,980,625.00 
8,000, 000.00 
7,980, 625.00 
8,000, 000.00 
7,965,000.00 
8,000,000.00 
7,981,250.00 
8,000, 000.00 
7,965,000.00 
10,000, 000.00 
9,946, 600.00 
25,000,000.00 
24,873, 046.88 
25,000,000.00 
24,873,046.88 
25,000,000.00 
24,873, 046.88 
200,000.00 
199,010.00 

8, 650,000.00 
8,606, 732.50 
150,000.00 
149,257.50 
1,000,000.00 
995,500.00 
10,000, 000.00 
9,924,762.23 
10,000, 000.00 
9,923,980.98 
10,000, 000.00 
9,923,980.98 
10,000, 000.00 
9,923,980.98 
15,000, 000.00 
14, 926,324.73 
20,000, 000.00 
19, 903,328.80 
5,000.00 
4,431.25 

15, 000,000.00 
14,368, 359.38 
20,000, 000.00 
19, 942,187.50 


48 7 


MARKET VALUE 
MARKET PRICE 
HO), 115,625. 00 
101.1562500000 
8,.097,500.00 
101.2187500000 
8,097,500. 00 
101.2187500000 
8,097,500.00 
101.2187500000 
8,097,500.00 
101.2187500000 
8,097,500.00 
101.2187500000 
8,097,500.00 
101.2187500000 
10, 212,500.00 
102.1250000000 
25,9937 750-00 
102.3750000000 
297 09371 D000 
102.3750000000 
297,993, 1901.00 
102.3750000000 
206,000.00 
103.0000000000 
8,909,500.00 
103.0000000000 
154,500.00 
103.0000000000 
1,030,000.00 
103.0000000000 
10,050,000.00 
100.5000000000 
10,050,000.00 
100.5000000000 
10,050,000.00 
100.5000000000 
10,050,000.00 
100.5000000000 
15,075; 000:.00 
100.5000000000 
20,100,000.00 
100.5000000000 
5,198.44 
103.9687500000 
15,164,062.50 
101.0937500000 
20,218,750.00 
101.0937500000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
94,347.83 
SUNGARD 
44,347.83 
SUNGARD 
44,347.83 
SUNGARD 
44,347.83 
SUNGARD 
44,347.83 
SUNGARD 
44,347.83 
SUNGARD 
44,347.83 
SUNGARD 
223,233): 10 
SUNGARD 
267, 493221 
SUNGARD 
267 493.221 
SUNGARD 
267,493.21 
SUNGARD 
4,628.42 
SUNGARD 
200,178.96 
SUNGARD 
3,471.30 
SUNGARD 
23,142.08 
SUNGARD 
66, 338.32 
SUNGARD 
66, 338.32 
SUNGARD 
66, 338.32 
SUNGARD 
66, 338.32 
SUNGARD 
99,507.47 
SUNGARD 
132,676.63 
SUNGARD 
13.28 
SUNGARD 
188,824.73 
SUNGARD 
251, 166. 30 
SUNGARD 


09/05/01 


PAGE: 2 
06:30:29 


UNREALIZED GAIN 
UNREALIZED LOSS 


166, 406.25 
133, 225:...00 
116,875.00 
11.6,'875:..00 
132,500.00 
116,250.00 
132,500.00 
265,900.00 
120103 AZ 
120), 7OS 2 
720,703.12 

6,990.00 
302, 767..50 
5,242.90 
34,500.00 
12H, GaSe. 
128,125.00 
128,425.00 
128,125.00 
162,890.62 
215, 625.00 
ow ewe 
195, 10842 


276, 562).50 
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(RPTMKT ) 


INVEST 
NUMBER 


DESCRIPTION 
PURCHASE MATURITY DATE 


ny 


T 


NOTE (99.16) 
05715701 11/15/03 
NOTE (99.15) 
05/15/7001 15/15/03 
NOTE (99.15) 
05/16/01 11/15/03 
NOTE (99.11) 
05/18/01 11/15/03 
NOTE (99.13) 
05/23/01 11/15/03 
NOTE (99.13) 
05/23/01 17/15/03 
NOTE (99.13) 
05/23/01, 11/15/03 
NOTE (99.12) 
05/23/01 11/15/03 
NOTE (99.10) 
05/25/01 11/15/03 
NOTE (99.20) 
06/04/01 11/15/03 
NOTE (99.20) 
06/04/01 11/15/03 
NOTE (99.22) 
02/16/99 02/15/04 
NOTE (99.12) 
02/16/99 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.18) 
08/15/00 02/15/04 
NOTE (99.11) 
02/16/01 02/15/04 
NOTE (99.26) 
02/23/01 02/15/04 
NOTE (100.21) 
03/29/01 02/15/04 
NOTE (100.22) 
04/16/01 02/15/04 
NOTE (100.22) 
04/16/01 02/15/04 
NOTE (100.22) 
04/16/01 02/15/04 
NOTE (100.22) 
04/16/01 02/15/04 


M 


Cor Ye7/G, OL UsN TY 


R 


DANTEL 


OF 


DALY 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 08/31/01 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 


BROK 


9128274U3 19 


40 
912827403 19 
45 
9128274U3 19 
87 
9128274U3 19 
40 
912827403 19 
40 
9128274U3 19 
87 
912827403 19 
89 
912827403 19 
87 
9128274U3 19 
45 
912827403 aE) 
87 
9128274U3 19 
87 
9128275A6 19 
74 
9128275A6 Ag) 
74 
9128275A6 19 
40 
9128275A6 19 
45 
9128275A6 19 
89 
9128275A6 19 
40 
912827506 19 
40 
9128275A6 19 
40 
9128275A6 19 
87 
9128275A6 19 
40 
9128275A6 19 
45 
9128275A6 19 
87 
9128275A6 19 
89 


SAN BR ALN CFT 6S 6.0 
Aeon oo. 4 4 a8 e ] 

CPN RATE PAR/ SHARES MARKET VALUE 
YTM TR BOOK MARKET PRICE 
4.2500 50,000,000.00 50,546,875.00 
4.4736 49,738,281.25 101.0937500000 
4.2500 25,000,000.00 207213, 437.50 
4.4803 24,865,234.38 101.0937500000 
4.2500 20,000,000.00 207-218, 7.50.00 
4.4805 19,894,497.28 101.0937500000 
4.2500 20,000,000.00 207: 218, 7502.00 
AOS lS 19,875,679.35 101.0937500000 
4.2500 30,000,000.00 30,328,125..00 
4.5089 29,847,248.64 101.0937500000 
4.2500 15,000,000.00 15,164,062.50 
4.5089 14, 923,624.33 101.0937500000 
4.2500 15,000,000.00 15,164,062.50 
4.5055 14,924,796.20 101.0937500000 
4.2500 15,000,000.00 15,164,062.50 
4.5258 14,917,764.95 101.0937500000 
4.2500 20,000,000.00 20:21:87 150:.:00 
4.5533 19,882,472.83 101.0937500000 
4.2500 15,000,000.00 15,164,062.50 
4.4261 14,973,709.24 101.0937500000 
4.2500 25,000,000.00 25,273,437 .50 
4.4142 24,963,018.01 101.0937500000 
4.7500 15,000,000.00 15, 3.23;,437' 50 
4.8246 14,950,781.25 102.1562500000 
4.7500 15,000,000.00 1S, 323) 437.50 
4.8925 14,906,250.00 102.1562500000 
4.7500 15,000,000.00 15713237437 '..50 
6.0915 14,374,218.75 102.1562500000 
4.7500 15,000,000.00 15,323; 437250 
6.0915 14,374,218.75 102.1562500000 
4.7500 15,000,000.00 157. 323;,437 ..50 
6.0915 °14,374,218.75 102.1562500000 
4.7500 15,000,000.00 197 3237-437 750 
6.1845 14, 332,031.25 102.1562500000 
4.7500 30,000,000.00 30, 646,875.00 
4.9941 29,798,437.50 102.1562500000 
4.7500 18,000,000.00 18, 388,125.00 
4.8236 17, 963,437.50 102.1562500000 
4.7500 10,000,000.00 HOP 2157-62500 
4.5147 10,062,500.00 102.1562500000 
4.7500 10,000,000.00 10,215, 625.00 
4.4868 10,068,750.00 102.1562500000 
4.7500 10,000,000.00 10; 215,625.00 
4.4868 10,068,750.00 102.1562500000 
4.7500 10,000,000.00 10,215, 625.00 
4.4838 10,069,531.25 102.1562500000 
4.7500 10,000,000.00 10,215, 625.00 
4.4868 10,068,750.00 102.1562500000 


RUN: 


09/05/01 


PAGE: 3} 
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CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


629;,415. 76 
SUNGARD 
314,707.88 
SUNGARD 
251,766.30 
SUNGARD 
25915:766:.3'1. 
SUNGARD 
377,649.46 
SUNGARD 
188,824.73 
SUNGARD 
188,824.73 
SUNGARD 
188,824.73 
SUNGARD 
201; 1O6...34 
SUNGARD 
188,824.73 
SUNGARD 
314,707.89 
SUNGARD 
32,914.40 
SUNGARD 
32,914.40 
SUNGARD 
32,914.40 
SUNGARD 
32,914.40 
SUNGARD 
32,914.40 
SUNGARD 
32, 914540 
SUNGARD 
65,828.80 
SUNGARD 
39,497.28 
SUNGARD 
21,/942793 
SUNGARD 
21,942.93 
SUNGARD 
21,942.93 
SUNGARD 
215, 942593 
SUNGARD 
2A, 9427598 
SUNGARD 


808,593.75 
408, 203.12 
326,562.50 
350,000.00 
508,593.75 
254,296.87 
253,125.00 
260,156.25 
359, 375.00 
225,000.00 
368,164.06 
372,656,205 
417,187.50 
949,218.75 
949,218.75 
949,218.75 
991, 406.25 
848, 437.50 
424, 687.50 
153,125.00 
146,875.00 
146,875.00 
146,093.75 


146,875.00 
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CEL Wor. C6, OnU Ni Tey OSE SAN POR A NCCE ioGeO 
MR. DANIEL DALY 415-5 54=+448 7 
INVESTMENT INVENTORY WITH MARKET VALUE 
(RPTMKT ) 
INVESTMENTS OUTSTANDING AS OF 08/31/01 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
38799 T NOTE (100.20) 9128275A6 19 100 4.7500 10,000,000.00 10,215, 625;..00 
04/16/01 02/15/04 87 000 4.5222 10,059,375:00 .102.1562500000 
38803 T NOTE (100.12) 9128275A6 19 100 4.7500 25,000,000.00 259) 099), 062250 
04/17/01 02/15/04 40 000 4.6109 25,089,843.75 102.1562500000 
38805 T NOTE (100.14) 9128275A6 19 100 4.7500 25,000,000.00 257,539,062. 50 
05/01/01 02/15/04 89 000 4.5758 297, 111,328.13. 102..1562500000 
38806 T NOTE (100.14) 9128275A6 19 100 4.7500 25,000,000.00 25,9397, 062.50 
05/01/01 02/15/04 45 000 4.5848 25;,105,468.75 102.1562500000 
38807 T NOTE (100.14) 912827506 19 100 4.7500 25,000,000.00 25,939,.062.50 
05/01/01 02/15/04 40 000 4.5818 25,207, 421.88 102.1562500000 
38916 T NOTE (101.18) 9128275A6 19 100 4.7500 25,000,000.00 25,539,062.50 
08/07/01 02/15/04 87 000 4.0945 25,388,671.88 102.1562500000 
38917 T NOTE (101.18) 9128275A6 19 100 4.7500 25,000,000.00 257,939;,,0'62:50 
08/07/01 02/15/04 89 000 4.0977 25,386,718.75 102.1562500000 
37949 T NOTE (99.17) 9128275F5 19 100 5.2500 20,000,000.00 20,693,750.00 
11/15/99 05/15/04 45 000 5.8824 19,506,250.00 103.4687500000 
38273 T NOTE (99.22) 912827 5E5 19 100 5.2500 10,000,000.00 10, 346,875.00 
05/10/00 05/15/04 45 000 6.7885 9,467,187.50 103.4687500000 
38274 T NOTE (99.22) 9128275F5 19 100 5.2500 10,000,000.00 10, 346,875.00 
05/10/00 05/15/04 87 000 6.7931 9,465,625.00 103.4687500000 
38275 T NOTE (99.22) 9128275F5 19 100 5.2500 10,000,000.00 10, 346,875.00 
05/10/00 05/15/04 89 000 6.7885 9,467,187.50 103.4687500000 
38276 T NOTE (99.22) 9128275F5 19 100 5.2500 20,000,000.00 20,693,750.00 
05/10/00 05/15/04 40 000 6.7885 18,934,375.00 103.4687500000 
38810 T NOTE (101.30) 9128275F5 19 100°- 5.2500 50,000,000.00 917 134),.3:51'5%.00 
05/02/01 05/15/04 40 000 4.5642 50,960,937.50 103.4687500000 
SUBTOTAL (Investment Type) 12 TREASURY NOTES 38.75% (M) 4.9821 1118005000.00 1137213948.44 
5.2034 1110704482.08 101.7181450000 
38842 FEDERAL HOME LOAN BANK 3133MFJL3 159 100 4.0000 25,000,000.00 25, 1.097 37'5:..00 
06/05/01 06/05/02 40 000 4.0258 24,993,750.00 100.4375000000 
38852 FEDERAL HOME LN BKS 3133MFQB7 19 1 4.0300 9,600,000.00 9,603,000.00 
06/28/01 06/28/02 40 000 4.0300 9,600,000.00 100.0312500000 
38853 FEDERAL HOME LN BKS 3133MFQB7 19 100 4.0300 29,000,000.00 29,009,062.50 
06/28/01 06/28/02 40 000 4.0300 29,000,000.00 100.0312500000 
38854 FEDERAL HOME LN BKS 3133MFQB7 19 901 4.0300 8,000,000.00 8,002,500.00 
06/28/01 06/28/02 40 000 4.0300 8,000,000.00 100.0312500000 
38855 FEDERAL HOME LN BKS 3133MFQB7 19 9902 4.0300 3,400,000.00 3,401,062.50 
06/28/01 06/28/02 40 000 4.0300 3,400,000.00 100.0312500000 
SUBTOTAL (Investment Type) 22 FEDERAL HOME LOA 2.56% (M) 4.0200 75,000,000.00 75,125,000.00 
: 4.0286 74,993,750.00 100.1666670000 
38844 FEDERAL NATL MTG ASSN 31359MJF1 U8) 100 4.7000 20,000,000.00 20,175,000.00 
06/05/01 05/23/03 45 000 4.7000 20,031,333.33 100.8750000000 


RUN: 


09/05/01 


PAGE: 4 
06330329 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


21, 9:42).93 
SUNGARD 

54 7.8:57%.34 
SUNGARD 
54,897.34 
SUNGARD 
547,857): 3.4 
SUNGARD 
54,857 ..34 
SUNGARD 
54,857.34 
SUNGARD 
54,857.34 
SUNGARD 
S117 OOS 343 
SUNGARD 
159700272 
SUNGARD 
VOD OO2 2 
SUNGARD 
1997, 9027572 
SUNGARD 
311,005.43 
SUNGARD 
TTT OU3 R59 
SUNGARD 


238,888.89 
SUNGARD 
67,704.00 
SUNGARD 
204,522.50 
SUNGARD 
56,420.00 
SUNGARD 
235, 97:8:..50 
SUNGARD 


255,888.89 
SUNGARD 


156, 250.00 
449,218.75 
497. 794039 
433,593.75 
431,640.62 
150,390.62 
152,343.75 

1, 187,500.00 
879,687.50 
881,250.00 
879, 687.50 

1,759, 375.00 


TAB PAS TeES0 


115,625.00 
3,000.00 
9, (0162.50 
2,500.00 


1,062.50 


175,000.00 
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INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 08/31/01 
MAJOR SORT KEY IS ICC# 


Cale You/ COs Ue Nira y, OrF 
MR. DANIEL DALY 
(RPTMKT ) 

INVEST DESCRIPTION CUSEP BANK FUND 
NUMBER PURCHASE MATURITY DATE BROK SAFE 
38845 FEDERAL NATL MTG ASSN 31359MJF1 19 100 
06/05/01 05/23/03 45 000 

SUBTOTAL (Investment Type) 23 FEDERAL NATIONAL 1.17% (M) 
38574 FEDERAL NATL MTG ASSN DISC 313589MP5 19 100 
10/18/00 10/05/01 40 000 
38575 FEDERAL NATL MTG ASSN DISC 313589MP5 19 100 
10/18/00 10/05/01 40 000 
38685 FEDERAL NATL MTG ASSN DISC 313589MP5 19 926 
01/26/01 10/05/01 40 000 
38926 FEDERAL NATL MTG ASSN DISC 313589MP5 19 3 
08/14/01 10/05/01 87 000 
38643 FEDERAL NATL MTG ASSN DISC 313589NT6 19 930 
12/14/00 11/02/01 40 000 
38781 FEDERAL NATL MTG ASSN DISC 313589NT6 19 9904 
04/09/01 11/02/01 40 000 
38669 FEDERAL NATL MTG ASSN DISC 313589PHO 19 902 
01/08/01 11/16/01 40 000 
38944 FEDERAL NATL MTG ASSN DISC 313589PN7 19 859 
08/31/01 11/21/01 40 000 
38633 FEDERAL NATL MTG ASSN DISC 313589PX5 19 9530 
E27 VA/00 UL/30701: 45 000 
38670 FEDERAL NATL MTG ASSN DISC 313589PX5 19 907 
01/08/01 11/30/01 40 000 
38671 FEDERAL NATL MTG ASSN DISC 313589PX5 19 917 
01/08/01 11/30/01 40 000 
38690 FEDERAL NATL MTG ASSN DISC 313589RB1 19 924 
01/26/01 12/28/01 40 000 
38719 FEDERAL NATL MTG ASSN DISC 313589RB1 19 100 
02/27/01 12/28/01 40 000 
38787 FNMA DISCOUNT NOTES 313589SV6 19 876 
04/09/01 02/08/02 40 000 
38729 FEDERAL NATL MTG ASSN DISC 313589TK9 19 918 
03/09/01 02/22/02 40 000 
38730 FEDERAL NATL MTG ASSN DISC 313589TK9 19 907 
03/09/01 02/22/02 40 000 
38731 FEDERAL NATL MTG ASSN DISC 313589TK9 19 904 
03/09/01 02/22/02 40 000 
38732 FEDERAL NATL MTG ASSN DISC 313589TK9 19 903 
03/09/01 02/22/02 40 000 
38733 FEDERAL NATL MTG ASSN DISC 313589TK9 19 877 
03/09/01 02/22/02 40 000 

SUBTOTAL (Investment Type) 41 FNMA DISCOUNT NO 7.36% (M) 








CPN RATE 
YTM TR 
4.7000 
4.7000 
4.7000 
4.7000 


6.1100 
6.4982 
6.1050 
6.4926 
4.9700 
5.1491 
3.4400 
342 
5.7400 
6.0517 
4.1800 
4.2829 
4.9200 
5.139 
3.3500 
313758 
5.7200 
6.0609 
4.9000 
O25 
4.9000 
SelZ15 
4.9100 
5.1458 
4.6000 
4.7859 
4.1300 
AO 
4.5200 
4.7278 
4.5200 
4.7278 
4.5200 
4.7278 
4.5200 
4.7278 
4.5200 
4.7278 
4.7313 
4.9295 


PAR/SHARES 
BOOK 
14,000,000.00 
1.4021),:933..33 
34,000,000.00 
34,053,266. 66 


5,000,000.00 
4,701,288.89 
20,000,000.00 
18, 806, 133...33 
2,500,000.00 
2,413,025.00 
50,000,000.00 
49, 751,955.56 
23,000,000.00 
217, 815487522 
15,000,000.00 
14, 639,475.00 
4,775,000.00 
4,571,394.00 
2,400,000.00 
2,381, 686.67 
25,000,000.00 
23, 993;, 833.33 
8,000,000.00 
1,649, 022..22 
7,000,000.00 
6, 689,394.44 
15,000,000.00 
14, 312,600.00 
25,000,000.00 
24,028,888.89 
6,000,000.00 
5, 790, 058:.33 
2,000,000.00 
We OZ, WY 
2,000,000.00 
BR, 92 TA 
2,000,000.00 
1, OUD da 
2,000,000.00 
OZ; dees a 
1,000,000.00 
956,055.56 
217, 675,000.00 
209,744,342.88 


48 7 


MARKET VALUE 
MARKET ‘PRICE 
14,122,500.00 
100.8750000000 
34,297,500.00 
100.8750000000 


4,983,566.67 
99...67133333333 
19, 934,266.67 
9967133333333 
2,491, 783:.33 
99),.67133333333 
49,835, 666.67 
99% .67-133333333 
22,864,530.00 
99.41100000000 
14,911,650.00 
99.41100000000 
4,740,524.50 
99.27800000000 
2,381, 532.00 
99.23050000000 
24,789,375.00 
99.15750000000 
7,932,600.00 
99.15750000000 
6,941,025.00 
99.15750000000 
14,834, 308.33 
98.89538888889 
24,723,847.22 
98 .89538888889 
57 ILI, 466267 
98.52444444444 
1,967, 906.67 
98:.39533333333 
11967;906 267 
98:33:9533333333 
1,967, 906.67 
98 539533333333 
1,967, 906.67 
98-39533333333 
9837/953'.33 
98°13953'3333338 


206, 13a r22.OF 
99.29101700000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
LAI PLZZ. 22 
SUNGARD 


269,858.33 
SUNGARD 
1,078,550. 00 
SUNGARD 
75,240.28 
SUNGARD 
86,000.00 
SUNGARD 
957,145.00 
SUNGARD 
252, 941...67 
SUNGARD 
154,009.67 
SUNGARD 
223233 
SUNGARD 
1,048, 666.67 
SUNGARD 
296, OTIS 
SUNGARD 
224,855.56 
SUNGARD 
4497, 991367 
SUNGARD 
594,166.67 
SUNGARD 
99,808.33 
SUNGARD 
44, 195256 
SUNGARD 
44,195.56 
SUNGARD 
44,195.56 
SUNGARD 
44,195.56 
SUNGARD 

Z2 ROSH RMS 
SUNGARD 


09/05/01 


PAGE: 5 
06330329 


UNREALIZED GAIN 
UNREALIZED LOSS 


12,429.45 
49, 583 +314 

3,918.05 
=1,888)..89 
91,897.78 
19, 6383.53 
15, 120/583 

-378.00 
146,875.00 
30,600.00 
26,775.00 
13, A L666 
L007, 791566 
21,600.01 
11,600.00 
11,600.00 
11,600.00 
11,600.00 


87 JIS SY) 


646, 731.10 
=—2, 266.89 
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INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 08/31/01 


CUSIP 


313313LxX4 


313313LxX4 


313313LxX4 


S13 313NE2 


313313NT1 


313313SE9 


FARM CREDIT DISC 


DISC 


NOTES 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


(RPTMKT) 
INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY 
38869 FEDL FARM CRED BK CONS 
07/09/01 09/19/01 
38924 FEDL FARM CRED BK CONS 
08/14/01 09/19/01 
38925 FEDL FARM CRED BK CONS 
08/14/01 09/19/01 
38765 FEDL FARM CRED BK CONS 
03/29/01 11/02/01 
38945 FEDL FARM CRED BK CONS 
08/31/01 11/02/01 
38688 FEDL FARM CRED BK CONS 
01/26/01 01/24/02 
SUBTOTAL (Investment Type) 42 
38871 FEDL HOME LOAN BK CONS 
07/09/01 09/07/01 
38895 FEDERAL HOME LOAN DISC 
07/11/01 09/19/01 
38943 FEDL HOME LOAN BK CONS 
08/30/01 09/21/01 
38766 FEDL HOME LOAN BK CONS 
03/29/01 09/26/01 
38784 FEDL HOME LOAN BK CONS 
04/09/01 09/26/01 
38636 FEDL HOME LOAN BK CONS 
12/12/00 09/28/01 
38870 FEDL HOME LOAN BK CONS 
07/09/01 10/05/01 
38930 FEDL HOME LOAN BK CONS 
08/14/01 10/12/01 
38927 FEDL HOME LOAN BK CONS 
08/14/01 11/02/01 
38946 FEDL HOME LOAN BK CONS 
08/31/01 11/06/01 
38947 FEDL HOME LOAN BK CONS 
08/31/01 11/07/01 
38948 FEDL HOME LOAN BK CONS 
08/31/01 11/07/01 
38949 FEDL HOME LOAN BK CONS 
08/31/01 11/07/01 
38950 FEDL HOME LOAN BK CONS 
08/31/01 11/07/01 
A 38953 FEDL HOME LOAN BK CONS 


313385LKO 
313385LX2 
313385L27 
313385ME3 
313385ME3 
313385MG8 
313385MP8 
313385MW3 
313385NT9 
313385NX0 
313385NY8 
313385NY8 
313385NY8 
313385NY8 


313385PA8 


MAJOR SORT KEY IS ICC# 


BANK FUND CPN RATE 

BROK SAFE YTM TR 
19 919 3.6000 
40 000 3.6261 
19 9906 3.4700 
40 000 3.4821 
9 9900 3.4700 
40 000 3.4821 
19 100 4.4200 
40 000 4.5416 
19 858 3.3500 
40 000 3.3698 


Lg 9530 4.8800 
40 000 5.1326 


1.43% (M) 3.7348 
3. 1889 

9 887 3.6200 
40 000 3.6420 
19 923 3.6100 
40 000 3.6355 
19 9530 3.4800 
61 000 3.4874 
19 100 4.4400 
40 000 4.5414 
19 9906 4.2000 
40 000 4.2850 
9 9901 5.8200 
40 000 6.1063 
19 9907 3.6000 
40 000 3.6320 
19 805 3.4200 
40 000 3.4393 
19 9531 3.37700 
40 000 3.3954 
19 879 3.3600 
40 000 3.3811 
19 804 3.3600 
40 000 3.3815 
I) 924 3.3600 
40 000 3.3815 
19 859 3.3600 
40 000 3.3815 
19 9615 3.3600 
40 000 3.3815 
19 96S 3:..3500 
40 000. 3.3720 


PAR/ SHARES 
BOOK 


2,000,000.00 
1,985,600.00 
5,000,000.00 
4,982,650.00 
20,000,000.00 
19, 930,600.00 
5,000,000.00 
4, 866,.172..22 
5,000,000.00 
4,970, 687.50 
5,000,000.00 
4,753,966.67 
42,000,000.00 
41,489,676.39 


10,000,000.00 
9,939, 666.67 
11,543,000.00 
11,461,974 .55 
50,000,000.00 
49,893,666.67 
5,000,000.00 
4,888, 383.33 
12,000,000.00 
11,762,000.00 
25,000,000.00 
237,821; SUC O7, 
7,000,000.00 
6, 938,400.00 
22,250,000.00 
22;,.125;,288:..75 
25,000,000.00 
245, 822,.077. 18 
4,000,000.00 
3,974, 986.67 
15,000,000.00 
14,904,800.00 
15,000,000.00 
14,904,800.00 
18,000,000.00 
17,885, 760.00 
16,000,000.00 
15,898, 453.33 
15,000,000.00 
14) 902), 2906) 


ERAN CG ies C20 
454% C57 


MARKET VALUE 
MARKET PRICE 


1,996,540.00 
99.82700000000 
4,991,350.00 
99.82700000000 
19,965,400.00 
99.82700000000 
4,910, 122.22 
99.41444444444 
4 GIO et 22 
99.41444444444 
4,933,743.06 
98.67486111111 


41,828,477.50 
99.59161300000 


9,994,216.67 
99.94216666667 
1d p22, 972590 
99.82650000000 
49 -903\,611 221 
99 80722222222 

4,987, 99% 53:9 
99S719902757:7-7 18 
1 SHA O83:.. 33 
99 S79 9027707 18 
24,7:93.4,. 937550 
99.73975000000 

6,977,059.44 
99.67227777778 
22,162,069.24 
99.60480555556 
24,853,180.56 
99.41272222222 

37.9'14;5:993) 433 
99 537483333333 
14,904,804.17 
99 236536271111 
14,904,804.17 
9953 6536120171 TI 
17,885, 765.00 
99 AZ 6SSO1TVIT 
15,898,457 78 
99531653 '61Hsi 1a! 
14,901, 962.50 
99.34641666667 


RUN: 


09/05/01 


PAGE: 6 
06:30:29 


CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 


10,800.00 
SUNGARD 
8,675.00 
SUNGARD 
34,700.00 
SUNGARD 
957, 160.67 
SUNGARD 
465.28 
SUNGARD 
47, 195'.55 
SUNGARD 


54,300.00 
SUNGARD 
60,1901..33 
SUNGARD 
9,666.67 
SUNGARD 
96,200.00 
SUNGARD 
203,000.00 
SUNGARD 
1, 062, 9582.33 
SUNGARD 
37,800.00 
SUNGARD 
38,047.50 
SUNGARD 
42;,-125:100 
SUNGARD 
S333 
SUNGARD 
1,400.00 
SUNGARD 
1,400.00 
SUNGARD 
1,680.00 
SUNGARD 
L4S3e33 
SUNGARD 
IF SS) 5 (3S) 
SUNGARD 


UNREALIZED LOSS 


140.00 


25.00 


100.00 


8,783.33 


=430°.56 
32,020.84 


41,069.17 
-430.56 


250-00 
808.02 
On ane 
3,368.06 
6,083.33 
44,062.50 


859.44 


=), 267201 
Sy W222 

-366.67 
=1,,395.83 
=1, 395). 83 
=i), 67'S)..00 
-1,488.88 


= 2100 
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(RPTMKT ) 


INVEST 
NUMBER 


DESCRIPTION 


Cab ey, 2/610 10 N) Tey, 


M 


R 


PURCHASE MATURITY DATE 


38951 FEDL HOME LOAN BK CONS DISC 


SUBTOTAL 


38897 


38928 


38740 


38706 


38715 


38721 


38722 


38738 


38727 


38742 


38929 


38785 


38898 


38899 


38900 


38873 


38874 


38901 


38716 


38723 


08/31/01 11/23/01 


(Investment Type) 


FMC DISCOUNT NOTES 
07/11/01 09/04/01 
FEDL HOME LN MTG CORP 
08/14/01 09/11/01 
FEDL HOME LN MTG CORP 
03/14/01 09/13/01 
FEDL HOME LN MTG CORP 
02/14/01 09/21/01 
FEDL HOME LN MTG CORP 
02/23/01 09/21/01 
FEDL HOME LN MTG CORP 
02/27/01 09/21/01 
FEDL HOME LN MTG CORP 
02/27/01 09/21/01 
FEDL HOME LN MTG CORP 
03/09/01 09/21/01 
FEDL HOME LN MTG CORP 
03/05/01 09/24/01 
FEDL HOME LN MTG CORP 
03/15/01 09/28/01 
FEDL HOME LN MTG CORP 
08/14/01 10/03/01 
FEDL HOME LN MTG CORP 
04/09/01 10/05/01 

FMC DISCOUNT NOTES 
07/11/01 10/11/01 
FMC DISCOUNT NOTES 
07/11/01 10/11/01 
FMC DISCOUNT NOTES 
07/11/01 10/11/01 
FEDL HOME LN MTG CORP 
07/09/01 10/24/01 
FEDL HOME LN MTG CORP 
07/10/01 11/09/01 
FMC DISCOUNT NOTES 
07/11/01 11/16/01 
FEDL HOME LN MTG CORP 
02/23/01 11/19/01 
FEDL HOME LN MTG CORP 
02/27/01 12/28/01 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DANTE 


L 


OF 
DALY 


SAN 
4 


BP oR VAWNY Caks 75 140 


LO f=. oS seo dime A 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 08/31/01 
MAJOR SORT KEY IS ICC# 


CUSIP 


313385P03 


43 FEDERAL HOME LOA 


313397LG4 
313397LP4 
313397LRO 
313397L22 
313397L22 
31339722 
3123397L22 
S133 9722 
313397MC2 
313397MG3 
313397MMO 
313397MP3 
313397MVO 
313397MVO 
313397MVO 
313397NJ6 
313397PA3 
313397PH8 
313397PL9 


313397RB9 


BANK 
BROK 
aS 
40 


8.56% 


19 
40 
19 
87 
19 
40 
19 
40 
aby) 
40 
19 
40 
19 
40 
1/9 
40 
LS 
40 
19 
40 
19 
87 
19 
40 
129 
40 
19 
40 
19 
40 
a) 
40 
19 
40 
59 
40 
19 
40 
159 
40 


(M) 


860 
000 
100 
000 
859 
000 
9530 
000 
9530 
000 
100 
000 
9530 
000 
900 
000 
931 
000 
100 
000 
859 
000 
9903 
000 
803 
000 
928 
000 
9531 
000 
903 
000 
860 
000 
1901 
000 
929 
000 
100 
000 


CPN RATE 


YTM TR 
3.3200 
3.3459 
3).01 137 
3.7629 


3.6300 
3.6502 
3.5200 
3.0297 
4.6100 
4.7206 
4.8800 
5.0293 
4.8200 
4.9594 
4.7000 
4.8299 
4.6900 
4.8193 
4.6200 
4.7392 
4.6300 
4.7541 
4.5400 
4.6557 
3.4500 
3.4666 
4.1900 
4.2792 
3.6100 
3.6436 
3.6100 
3.6436 
3.6100 
3.6436 
3.5900 
3.6287 
3.5700 
3). (6137 
3.5700 
S659 
4.7700 
4.9463 
4.5900 
4.7751 


PAR/ SHARES 
BOOK 
1,400,000.00 
1,389,154.67 
252,193,000.00 
249;,510,320:.76 


9,000,000.00 
8,.950i,087 ..50 
25,000,000.00 
24,,931,,595..56 
24,000,000.00 
23,437,580.00 
25,000,000.00 
24), 2551 ,833'.33 
20,000,000.00 
19,437, 666.67 
50,000,000.00 
4:8), °699;:27 7. 18 
15,000,000.00 
14,597,441.67 
9,000,000.00 
8,773,620.00 
10,000,000.00 
9,738,919.44 
25,000,000.00 
24,378,902.78 
11,800,000.00 
11, 743, 458..33 
20,000,000.00 
V9, 583;,327.78 
4,000,000.00 
3,963,097 -78 
5,000,000.00 
4,953,872.22 
6,000,000.00 
5,944, 646.67 
2,000,000.00 
1,978,659.44 
25,000,000.00 
24,697,541.67 
2,000,000.00 
1h, O74), 613.383 
5,000,000.00 
4,821,787.50 
25,000,000.00 
24,031,000.00 


48 7 


MARKET VALUE 
MARKET PRICE 
1,388,993 .28 
9:9'21380555556 
251, 166,862.37 
99.59311400000 


8, 997,397.50 
99:°97108333333 
24,975, 902.78 
99.903 61111111 
23, 972,240.00 
9988433333333 
24, 991,:805:°56 
99. 80722222222 
19,961,444.44 
99.80722222222 
49,903, 617.21 
9980722222222 
1:47°971.,083'.33 
99.80722222222 
8,982,650.00 
99.80722222222 
9 9711 830.56 
99: 711830595556 
24:,93'45937 «90 
99.73975000000 
11, 7637 603356 
996955595556 
19,934,455.56 
99..67227777778 
3;,984,577.78 
99.61444444444 
4,980), 722.22 
99.61444444444 
5,976,866. 67 
99.61444444444 
1,989,782.78 
99.48913888889 
24,836, 604.17 
99.34641666667 
1,985,602.22 
99.28011111111 
4,962,584.72 
99.25169444444 
24,724,666.67 
98.89866666667 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


UZ 9 lel: 


47,190.00 
SUNGARD 
44,000.00 
SUNGARD 
525,540.00 
SUNGARD 
674,388.89 
SUNGARD 
50859771 
SUNGARD 
1,214,166.66 
SUNGARD 
363,475.00 
SUNGARD 
203;,28:0'..00 
SUNGARD 
231,500.00 
SUNGARD 
DSO OZ e22 
SUNGARD 
207, 3'95'. (0.0 
SUNGARD 
331, S29 18 
SUNGARD 
20,857.78 
SUNGARD 
26,072. 122 
SUNGARD 
31,286.66 
SUNGARD 
10; 77/0/00 
SUNGARD 
131,395.83 
SUNGARD 
10,313: 33 
SUNGARD 
125,,/87'5;.00 
SUNGARD 
392), 875.00 
SUNGARD 


09/05/01 


PAGE: 7 
OG S029 


UNREALIZED GAIN 
UNREALIZED LOSS 


59, 109 12 
Wel, S2161.,9/4 


120.00 
347.22 
97120-5300 
19,983.34 
15,000.00 
34,166.67 
10,166.66 
5,750.00 
adele 2 
2:0; 0162.50 
=Z09%. 7a 
13,600.00 
622:22 
TID AB 
933.34 
393.34 
7,666.67 
675.96 
14, 922-22 


100,791.67 
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MR 
(RPTMKT ) 
INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY DATE 
38952 FEDL HOME LN MTG CORP DISC 
08/31/01 12/28/01 
38664 FEDL HOME LN MTG CORP DISC 
01/08/01 01/03/02 
38687 FEDL HOME LN MTG CORP DISC 
01/26/01 01/03/02 
38717 FEDL HOME LN MTG CORP DISC 
02/23/01 01/31/02 
38726 FEDL HOME LN MTG CORP DISC 
03/02/01 02/28/02 
38734 FEDL HOME LN MTG CORP DISC 
03/09/01 02/28/02 
38735 FEDL HOME LN MTG CORP DISC 
03/09/01 02/28/02 
38736 FEDL HOME LN MTG CORP DISC 
03/09/01 02/28/02 
38737 FEDL HOME LN MTG CORP DISC 
03/09/01 02/28/02 
38767 FEDL HOME LN MTG CORP DISC 
03/29/01 02/28/02 
38758 FEDL HOME LN MTG CORP DISC 
03/27/021-'03/15/02 
38786 FEDL HOME LN MTG CORP DISC 
04/09/01 03/15/02 
SUBTOTAL (Investment Type) 44 FMC 
38661 BK AMER C.D. 
01/03/01 09/11/01 
38662 BK AMER C.D. 
01/03/01 09/11/01 
38877 NEGOTIABLE C.D.'S 
07/10/01 09/11/01 
38878 NEGOTIABLE C.D.'S 
07/10/01 09/11/01 
38879 NEGOTIABLE C.D.'S 
07/10/01 10/09/01 
38880 NEGOTIABLE C.D.'S 
07/10/01 10/09/01 
38881 NEGOTIABLE C.D.'S 
07/10/01 10/09/01 
38882 NEGOTIABLE C.D.'S 
07/10/01 11/20/01 
38883 NEGOTIABLE C.D.'S 
07/10/01 11/20/01 


GilLTY 7G OU NT Y 


- DANTE 


L 


OF 
DALY 


SAN 


4 


BORD AGN Crt S<G6 


gS Yo Ko at ae tat 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 08/31/01 
MAJOR SORT KEY IS ICC# 


CUSIP BANK FUND 
BROK SAFE 
N 313397RB9 1:9 859 
40 000 
N 313397RH6 19 902 
40 000 
N 313397RH6 1g 9530 
40 000 
N 313397SM4 19 928 
40 000 
N 313397TR2 19 877 
40 000 
N 313397TR2 19 923 
40 000 
N 323397 TR2 19 924 
40 000 
N 3T3397TR2 19 906 
40 000 
N 313397TR2 19 908 
40 000 
N 313397TR2 1g 100 
40 000 
N 313397UG4 9 7622 
40 000 
N 313397UG4 19 920 
40 000 
DISCOUNT NOT 13.44% (M) 
O06050EVU6 19 i! 
40 000 
06050EVU6 19 100 
40 000 
O6050EYT6 19 100 
40 000 
O6050EYT6 19 892 
40 000 
O6050EYU3 9 900 
40 000 
O6050EYU3 19 901 
40 000 
O6050EYU3 19 925 
40 000 
O6050EYV1 19 924 
40 000 
O6050EYV1 19 467 
40 000 


CPN RATE 
YTM TR 
3.3100 
3.3466 
4.8500 
5. 0972 
4.9000 
Oe L392 
4.7200 
4.9416 
4.5300 
4.7468 
4.5300 
451305 
4.5300 
4.7315 
4.5300 
4.1315 
4.5300 
41315 
4.3100 
4.4906 
4.2200 
4.4022 
4.0500 
4.2111 
4.3476 
4.4670 


5.8800 
5.8800 
5.8800 
5.8800 
3.6700 
3.6700 
3.6700 
3.6700 
3.6400 
3.6400 
3.6400 
3.6400 
3.6400 
3.6400 
3.6300 
3.6300 
3.6300 
3.6300 


PAR/ SHARES 
BOOK 
7,000,000.00 
6,923,410.28 
4,000,000.00 
3,806,000.00 
10,000,000.00 
9,534,500.00 
5,000,000.00 
4,775,800.00 
10,000,000.00 
97943;7°2259...00 
7,000,000.00 
6,7 687,115.95 
8,000,000.00 
7,642,417.77 
8,000,000.00 
7,642,417.77 
3,000,000.00 
2,865,906.69 
2,000,000.00 
1,919,546.67 
13,000,000.00 
12,462,067.22 
2,000,000.00 
1,923,500.00 
396,800,000.00 
386,576,796.40 


9,795,000.00 
9,795,000.00 
20,205,000.00 
20,205,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 
20,000,000.00 
20,000,000.00 
40,000.00 
40,000.00 
93,000.00 
93,000.00 


487 


MARKET VALUE 
MARKET PRICE 
6,922,906.67 
98.89866666667 
87994 ,933 533 
98:28:6333333333 
9, 886,333.33 
98.86333333333 
4,930, 122.22 
98.60244444444 
9,834,500.00 
98.34500000000 
6,884,150.00 
98. 34500000000 
7,867,600.00 
98. 34500000000 
7,867, 600.00 
98. 34500000000 
2, 950;,350...00 
98.34500000000 
1,966, 900.00 
98. 34500000000 
12,766,920.83 
98 .20708333333 
1,964,141.67 
98220 708333333 
394,564,427.18 
99.43660000000 


9,802, 705.34 
100.0684567893 
20,218,831.69 
100.0684567893 
13;,0007.693'..3'9 
100.0046225765 
15,000, 693.39 
100.0046225765 
5; 0007656. 17 
100; 0131233333 
5,000,656.17 
100.0131233333 
20,002, 624.67 
1000131233333 
40,015.54 
100.0388435453 
93), 036.12 
100.0388435453 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
643.61 
SUNGARD 
2g Lala 8, 
SUNGARD 
29:6, 7122.22 
SUNGARD 
12:4 5559:.96 
SUNGARD 
230;-279...00 
SUNGARD 
154,684.45 
SUNGARD 
iG, 182.23 
SUNGARD 
LUNGS 223 
SUNGARD 
66,293.32 
SUNGARD 

37 7393238 
SUNGARD 
240,774.45 
SUNGARD 
32,625.00 
SUNGARD 


385,;963:.895 
SUNGARD 
795,336. 0S 
SUNGARD 
81,045.83 
SUNGARD 
81,045.83 
SUNGARD 
26,794.44 
SUNGARD 
26,794.44 
SUNGARD 
LO? At. 18 
SUNGARD 
QMS ied a 
SUNGARD 
497.01 
SUNGARD 


09/05/01 


PAGE: 8 
06:30:29 


UNREALIZED GAIN 
UNREALIZED LOSS 


=, 147 222 
Yi RSs) rs) ) 


55,201.11 
29, 166.66 
61,000.00 
42,350.00 
48,400.00 
48,400.00 
18,149.99 
10,000.00 
64,079.16 


8,016.67 


668,699.45 
=i, 39099 


6; 705.34 
137831569 
693-39 
6931239 
656.17 
656.17 

2, 624567 
15.54 


316. 42 
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(RPTMKT ) 


INVEST 
NUMBER 


DESCRIPTION 


M 


Celt 6Ys/ aCeO7UsN TY 


R 


PURCHASE MATURITY DATE 


NEGOTIABLE C.D.'S 
07/10/01 11/20/01 
NEGOTIABLE C.D.'S 
07/10/01 11/20/01 
NEGOTIABLE C.D.'S 
07/10/01 11/20/01 
NEGOTIABLE C.D.'S 
07/10/01 11/20/01 


BK AMER C.D. 


05/01/01 02/12/02 


BK AMER C.D. 


05/01/01 02/26/02 


BK AMER C.D. 


05/04/01 03/12/02 


BK AMER C.D. 


05/07/01 05/01/02 


BK AMER C.D. 


05/09/01 05/06/02 


BK AMER C.D. 


05/04/01 05/07/02 


BK AMER C.D. 


05/07/01 05/29/02 


BK AMER C.D. 


07/02/01 07/01/02 


SUBTOTAL (Investment Type) 


38833 


SUBTOTAL 


PUBLIC TIME 


(COLL) 


05/25/01 01/01/02 
38942 PUBLIC TIME DEPOSIT 
08/21/01 08/21/02 


(Investment Type) 


91 NEGOTIABLE C.D.' 


1010 PUBLIC TIME DE 


DANTEL 


OF 
DALY 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 08/31/01 
MAJOR SORT KEY IS ICC# 


CUSIP BANK FUND 
BROK SAFE 
O6050EYV1 19 471 
40 000 
O6050EYV1 19 5005 
40 000 
O6050EYV1 19 892 
40 000 
O6050EYV1 19 924 
40 000 
O06050EXP5 19 100 
40 000 
06050EXQ3 19 100 
40 000 
06050EXU4 19 100 
40 000 
O06050EXV2 19 100 
40 000 
O6050EYA7 9 100 
40 000 
06050EXT7 Tg 100 
40 000 
O06050EXWO 19 100 
40 000 
O06050EYM1 19 50 
40 000 

16.07% (M) 
19 858 
41 000 
19 9901 
60 000 

04% (M) 


GRAND TOTAL 


SAN FRANCISCO 
AW So =" 50.084 -— 4848 a7 
CPN RATE PAR/ SHARES MARKET VALUE 
YTM TR BOOK MARKET PRICE 
3.6300 175,000.00 175,067.98 
3.6300 175,000.00 100.0388435453 
3.6300 1,000,000.00 1,000, 388.44 
3.6300 1,000,000.00 100.0388435453 
3.6300 3,000,000.00 3,001; 165.031 
3.6300 3,000,000.00 100.0388435453 
3.6300 21,692,000.00 21,700,425.94 
3.6300 21,692,000.00 100.0388435453 
4.2500 50,000,000.00 507179, 374.51 
4.2500 50,000,000.00 100.3587490257 
4.2500 50,000,000.00 50,194,340.71 
4.2500 50,000,000.00 100.3886814203 
4.2000 50,000,000.00 00,204,878: 73 
4.2000 50,000,000.00 100.4097574614 
4.1000 50,000,000.00 50,224,524.28 
4.1000 50,000,000.00 100.4490485502 
4.0800 44,000,000.00 44,295,921. 04 
4.0800 44,000,000.00 100.4452750224 
4.2700 50,000,000.00 50,286, 361.95 
4.2700 50,000,000.00 100.5727231070 
4.1000 50,000,000.00 90,238, 170.89 
4.1000 50,000,000.00 100.4763417845 
3.8000 10,000,000.00 10:,030,.570'. 28 
3.8000 10,000,000.00 100.3057027636 
4.1832 470,000,000.00 471,590,102.11 
4.1832 470,000,000.00 100.3383200000 
3.3900 1,000,000.00 988,376.11 
3.3900 1,000,000.00 98.83761111111 
3:39:00 100,000.00 96,676.33 
3.3900 100,000.00 96.67633333333 
3.3900 1,100,000.00 1,085,052.44 
3.3900 1,100,000.00 98.64113100000 
4.4209 2920773000.00 2935050279:.'61 
4.5450 2889343172.12 100.4888190000 


RUN: 


09/05/01 


PAGE: 9 


062303129 


CURR ACCR INT UNREALIZED GAIN 
UNREALIZED LOSS 


PRICE SOURCE 


935.23 
SUNGARD 
5,344.17 
SUNGARD 
267/032:..50 
SUNGARD 
#1'5.,'925:.'66 
SUNGARD 
726,041.67 
SUNGARD 
726,041.67 
SUNGARD 
700,000.00 
SUNGARD 
666,250.00 
SUNGARD 
573,466.67 
SUNGARD 
TLL O66 .. 6:7 
SUNGARD 
666,250.00 
SUNGARD 
64,388.89 
SUNGARD 


DpI32.00 
SUNGARD 
103.58 
SUNGARD 


388.44 
1165.31 
8,425.94 

179/374. 51 
194,340.71 
204,878.73 
224,524.28 
195,921.01 
286, 361 °55 
238,170.89 


3055701. 28 


= it, 623389 


=3 7323.07) 


-00 


2316, 520). 74 
-40,863.66 
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(SIRPT) 


i od od od a 


INVSMT 
NO. 


38903 
38904 
38923 


SUBTOTAL 


ee I oo oo oo ed 


38627 
37994 
37995 
35462 
35521 
35523 
35524 
35526 
35527 
35528 
38096 
38097 
38098 
38099 
38100 
38101 
35724 
38374 
38375 
38376 
36594 
36595 
36596 
36597 
38856 
38858 
38859 
38861 
38864 
38866 
33942 


DESCRIPTION 


UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 


(Investment Type) 


STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 


UNITED STATES TREAS NTS 


NOTE 
NOTE 
NOTE 


NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 


BAAR B AAA HAHAHAHAHAHA AHA HAHA AHAAHAAAAASs 


(99.23) 
(99.23) 


NOTE (98.10) 
NOTE (99.11) 
NOTE (99.25) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 


(99'.18) 
(99.25) 
(99%525) 
(99.18) 
(99'525) 
(99.18) 
(99.16) 
(99.16) 
(99.156) 
(99.16) 
(99.16) 
(99.16) 
(99.16) 
(9:9'.1'6)) 
(99°57) 
(99.7) 
(9959) 
(99K 9) 
(99i13'5)) 
(99.135) 
(88.20) 


Cle a Yeon sOnURNG [sy 


MR. 


912795HQ7 
912795HR5 
912795GS4 
9127 95HS3 
912795HT1 
912795GT2 
912795HW4 
912795HM6 
912795JA0 
912795IC6 
912795I5C6 
912795JIC6 


11 TREASURY BILLS 


9128275R9 
9128272C5 
9128272C5 
9128272E1 
912827266 
9128272G6 
9128272G6 
9128272G6 
9128272G6 
9128272G6 
9128275x6 
9128275x6 
9128275X6 
9128275X6 
9128275X6 
9128275X6 
9128272S0 
9128272Y7 
9128272Y7 
OT28272Y7 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
912827620 
912827620 
912827620 
912827620 
912827620 
912827620 


DANTEL 
INVESTMENT 


OME Ss 


DALY 


AN 


FRAN CI 
AP 1 


S34 = 
INVENTORY 


INVESTMENTS OUTSTANDING AS OF 8/31/01 
MAJOR SORT KEY IS ICC# 


MATURITY 
(TICKER) 
09/27/01 
10/04/01 
10/11/01 
10/18/01 
10/25/01 
11/08/01 
11/23/01: 
11/29/01 
01/03/02 
01/17/02 
01/17/02 
01/17/02 


PURCHASE 
DATE 
08/20/01 
08/20/01 
08/14/01 
07/24/01 
08/20/01 
08/20/01 
08/20/01 
02/21/01 
08/20/01 
07/24/01 
07/24/01 
08/14/01 


10.77% (C) 


10/31/01 
11/30/01 
11/30/01 
12/31/01 
01/31/02 
01/31/02 
01/31/02 
01/31/02 
01/31/02 
01/31/02 
01/31/02 
01/31/02 
01/31/02 
01/31/02 
01/31/02 
01/31/02 
04/30/02 
06/30/02 
06/30/02 
06/30/02 
03/31/03 
03/31/03 
03/31/03 
03/31/03 
06/30/03 
06/30/03 
06/30/03 
06/30/03 
06/30/03 
06/30/03 
08/15/03 


12/01/00 
11/30/99 
11/30/99 
12/31/96 
01/31/97 
01/31/97 
01/31/97 
01/31/97 
01/31/97 
01/31/97 
01/31/00 
01/31/00 
01/31/00 
01/31/00 
01/31/00 
01/31/00 
04/30/97 
06/30/00 
06/30/00 
06/30/00 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
07/02/01 
07/02/01 
07/02/01 
07/02/01 
07/09/01 
07/09/01 
09/27/94 


000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 


C0 
44817 


99.650 
99.586 
99.451 
99.119 
99:.392 
99.268 
99.134 
96.445 
98.776 
98.321 
982321 
98.587 


99.805 
99.712 
OO A AL 
99.766 
98.307 
99.328 
99.767 
99.484 
99.531 
99.492 
99'°.559 
99.758 
99.758 
99.563 
99.766 
9977963 
99.466 
99°..4'92 
99.492 
99.492 
99.505 
99.500 
99505 
997550 
99.248 
99.240 
99.240 
99.240 
99.509 
O9EoM) 
88.625 


RUN: 


PAR VALUE 
SHARES 


50,000,000.00 
10,000,000.00 
50,000,000.00 
20,000,000.00 
50,000,000.00 
50,000,000.00 

5,000,000.00 
14,000,000.00 

5,000,000.00 
14,000,000.00 

6,000,000.00 
40,000,000.00 


26,000,000.00 
25,000,000.00 
25,000,000.00 
10,000,000.00 
20,000,000.00 
6,000,000.00 
5,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
8,000,000.00 
8,000,000.00 
8,000,000.00 
8,000,000.00 
8,000,000.00 
8,000,000.00 
10,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
200,000.00 
8,650,000.00 
150,000.00 
1,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
15,000,000.00 
20,000,000.00 
5,000.00 


09/05/01 


PAGE: 1 
063303240 
BOOK VALUE 


49, 824,771.78 
9,958,625.00 
49, 125,305.56 
19,834,927.78 
49,696,125.00 
49, 633,888.89 
4,956, 722.22 
13, 502;,239.72 
4,938,800.00 
13,764,934.17 
57; 899,257.50 
39, 434,933.33 


25,949,218.75 
24,927,734.38 
24,927,734.38 
9,976,562.50 
19, 661,368.75 
5,959, 687.50 
4,988,350.00 
9,948, 437.50 
9,953,125.00 
9,949,218.75 
7,964,375.00 
7,980, 625.00 
7,980, 625.00 
7,965,000.00 
7,981,250.00 
7,965,000.00 
9,946, 600.00 
24,873, 046.88 
24,873, 046.88 
24,873, 046.88 
199,010.00 
8,606, 732.50 
149,257.50 
995,500.00 
9,924,762.23 
9,923,980.98 
9,923,980.98 
9,923, 980.98 
14, 926, 324.73 
19, 903, 328.80 
4,431.25 
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(SIRPT) 


INVSMT 
NO. 


PPP PPP PPP PPP PSP PPP PPP PPP PPP PrP PrP errr rey 
w 
0 
~ 
oO 
© 


SUBTOTAL 


38842 
38852 
38853 
38854 


> DDD 


DESCRIPTION 

T NOTE (95.26) 
T NOTE (99.23) 
T NOTE (99.16) 
T NOTE (99.15) 
T NOTE (99.15) 
T NOTE (99.11) 
T NOTE (99.13) 
T NOTE (99.13) 
© NOTE 1(99%13)) 
T NOTE (99.12) 
T NOTE (99.10) 
T NOTE (99.20) 
T NOTE (99.20) 
T NOTE (99.22) 
T NOTE (99.12) 
T NOTE (95.27) 
T NOTE (95.127) 
Tf NOTE (95.27) 
T NOTE (95.18) 
TONOTE: - (99',.1.2:) 
T NOTE (99.26) 
T NOTE (100.21) 
T NOTE (100.22) 
T. NOTE, (100122) 
T NOTE (100.22) 
T NOTE (100.22) 
T NOTE (100.20) 
T NOTE (100.12) 
T NOTE (100.14) 
T NOTE (100.14) 
T NOTE (100.14) 
T NOTE: “(101..2:8)) 
T NOTE (101.18) 
Ty NOTE, ((9:9)..1-7-) 
T NOTE (99.22) 
T NOTE: (99.22) 
TS NOTH (99.222)) 
T NOTE (99.22) 
T NOTE (101.30) 


(Investment Type) 


FEDERAL HOME LOAN BANK 
FEDERAL HOME LN BKS 
FEDERAL HOME LN BKS 
FEDERAL HOME LN BKS 


CG rst Y 7/16 On Us Niet ey 


MR. 


9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275F5 
9128275F5 
9128275F5 
9128275F5 
9128275F5 
9128275F5 


12 TREASURY NOTES 


3133MFJL3 
3133MFQB7 
3133MFQB7 
3133MFQB7 


DANIEL 
INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


OF S 


DALY 


MAJOR SORT KEY IS ICC# 


MATURITY PURCHASE 
(TICKER) DATE 

11/15/03 11/28/00 
11/15/03 04/11/01 
12/15/03.05/15/01 
11/15/03 05/15/01 
11/15/03 05/16/01 
11/15/03 05/18/01 
11/15/03 05/23/01 
11/15/03 05/23/01 
11/15/03 05/23/01 
11/15/03 05/23/01 
11/15/03 05/25/01 
11/15/03 06/04/01 
11/15/03 06/04/01 
02/15/04 02/16/99 
02/15/04 02/16/99 
02/15/04 08/15/00 
02/15/04 08/15/00 
02/15/04 08/15/00 
02/15/04 08/15/00 
02/15/04 02/16/01 
02/15/04 02/23/01 
02/15/04 03/29/01 
02/15/04 04/16/01 
02/15/04 04/16/01 
02/15/04 04/16/01 
02/15/04 04/16/01 
02/15/04 04/16/01 
02/15/04 04/17/01 
02/15/04 05/01/01 
02/15/04 05/01/01 
02/15/04 05/01/01 
02/15/04 08/07/01 
02/15/04 08/07/01 
05/15/04 11/15/99 
05/15/04 05/10/00 
05/15/04 05/10/00 
05/15/04 05/10/00 
05/15/04 05/10/00 
05/15/04 05/02/01 

38.44% (C) 

06/05/02 06/05/01 
06/28/02 06/28/01 
06/28/02 06/28/01 
06/28/02 06/28/01 


44817 


95.789 
he ay pill 
99) .A7] 
99 4.6L 
99.472 
99 3378 
99.491 
99.491 
99.499 
99.452 
99 412 
99 3825 
99.5852 
99.672 
99.375 
95.828 
95.828 
95.828 
95547 
99.2328 
I9E 9H 
100.625 
100.688 
100.688 
100.695 
100.688 
100.594 
100.359 
100.445 
100.422 
100.430 
O15 55 
101.547 
SO OW 
94.672 
94.656 
94.672 
94.672 
LOL 922 


SSE IS) 
100.000 
100.000 
100.000 


AN FRANCIS € 0 

AAS Se) (O71 4a 
TN V BON DT OURVY 
8/31/01 

SAF/ CUPN TRDNG 
PURP RATE YIELD 
000 4.250 5.816 
000 4.250 4.368 
000 4.250 4.474 
000 4.250 4.480 
000 4.250 4.481 
000 4.250 4.531 
000 4.250 4.509 
000 4.250 4.509 
000 4.250 4.505 
000 4.250 4.526 
000 4.250 4.553 
000 4.250 4.426 
000 4.250 4.414 
000 4.750 4.825 
000 4.750 4.892 
000 4.750 6.092 
000 4.750 6.092 
000 4.750 6.092 
000 4.750 6.184 
000 4.750 4.994 
000 4.750 4.824 
000 4.750 4.515 
000 4.750 4.487 
000 4.750 4.487 
000 4.750 4.484 
000 4.750 4.487 
000 4.750 4.522 
000 4.750 4.611 
000 4.750 4.576 
000 4.750 4.585 
000 4.750 4.582 
000 4.750 4.094 
000 4.750 4.098 
000> 5.250" 5.882 
000 5.250 6.788 
000 5.250 6.793 
000 5.250 6.788 
000 5.250 6.788 
000 5.250 4.564 
42982, 257,203 
000 4.000 4.026 
000 4.030 4.030 
000 4.030 4.030 
000 4.030 4.030 


RUN: 


PAR VALUE 
SHARES 


15,000,000.00 
20,000,000.00 
50,000,000.00 
25,000,000.00 
20,000,000.00 
20,000,000.00 
30,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
20,000,000.00 
15,000,000.00 
25,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
30,000,000.00 
18,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
20,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
20,000,000.00 
50,000,000.00 


25,000,000.00 
9,600,000.00 
29,000,000.00 
8,000,000.00 


09/05/01 


PAGE: 2 
06:30:21 
BOOK VALUE 


14,368, 359.38 
19, 942,187.50 
49,738,281.25 
24,865,234.38 
19,894,497.28 
19,875, 679.35 
29,847,248.64 
14,923, 624.33 
14,924,796.20 
14,917, 1640095 
19,882,472.83 
14,973, 709.24 
24,963,018.01 
14,950, 781.25 
14, 906,250.00 
14,374,218.75 
14,374,218.75 
14,374,218.75 
14, 332,091-05< 
29,798, 437.50 
17, 963,437.50 
10,062,500.00 
10,068, 750.00 
10,068,750.00 
10,069, 531.25 
10,068,750.00 
10,059, 375.00 
25,089,843.75 
25, lik, 828). 
25,105,468.75 
25,107, 421.88 
25, 388,671.88 
25,386,718.75 
19,506, 250.00 

9,467,187.50 

9,465, 625.00 

9,467,187.50 
18, 934,375.00 
50,960, 937.50 


24,993,750.00 
9,600,000.00 
29,000,000.00 
8,000,000.00 
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(SIRPT) 


INVSMT 
NO. 


A 38855 


SUBTOTAL 


A 38844 
A 38845 


SUBTOTAL 


38574 
38575 
38685 
38926 
38643 
38781 
38669 
38944 
38633 
38670 
38671 
38690 
38719 
38787 
38729 
38730 
38731 
38732 
38733 


fd oo a oo oo 


SUBTOTAL 


38869 
38924 
38925 
38765 
38945 
38688 


PrP KPPyP 


SUBTOTAL 


BR =3 887A: 
A 38895 
A 38943 


DESCRIPTION 


FEDERAL HOME LN BKS 


(Investment Type) 


22 FEDERAL HOME LOAN BANK 


FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 


(Investment Type) 23 FEDERAL NATIONAL MORTGA 


FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 


NATL 
NATL 
NATL 
NATL 
NATL 
NATL 
NATL 
NATL 
NATL 
NATL 
NATL 
NATL 
NATL 


MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 


ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 


FNMA DISCOUNT NOTES 


FEDERAL NATL 
FEDERAL NATL 
FEDERAL NATL 
FEDERAL NATL 
FEDERAL NATL 


MTG 
MTG 
MTG 
MTG 
MTG 


ASSN 
ASSN 
ASSN 
ASSN 
ASSN 


DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 


DI 
DI 
DI 
DI 
DI 


CELT 3/-1C Os UeNET VY 


Miers 


3133MFQB7 


31359MJF1 
31359MJF1 


313589MP5 
313589MP5 
313589MP5 
313589MP5 
31358 9NT6 
313589NT6 
313589PHO 
313589PN7 
313589PX5 
313589PX5 
313589PX5 
313589RB1 
313589RB1 
313589SV6 
313589TK9 
313589TK9 
313589TK9 
313589TK9 
313589TK9 


DANIEL 
INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


OF Ss 


DALY 


AN 


POR AY NPC Liss C70 
415 - 


8/3 


MAJOR SORT KEY IS ICC# 


FUND MATURITY PURCHASE SAF/ 


NO. 


(TICKER) 


DATE 


9902 06/28/02 06/28/01 


2.60% (C) 


100 05/23/03 06/05/01 
100 05/23/03 06/05/01 


100 
100 
926 
3 
930 
9904 
902 
859 
9530 
907 
917 
924 
100 
876 
918 
907 
904 
903 
877 


(Investment Type) 41 FNMA DISCOUNT NOTES 


FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 


FARM 
FARM 
FARM 
FARM 
FARM 
FARM 


(Investment Type) 


FEDL HOME LOAN BK 
FEDERAL HOME LOAN 
FEDL HOME LOAN BK 


CRED 
CRED 
CRED 
CRED 
CRED 
CRED 


BK 
BK 
BK 
BK 
BK 
BK 


CONS 
CONS 
CONS 
CONS 
CONS 
CONS 


OUU0000 


313313LxX4 
313313LX4 
313313LxX4 
3133 T3NT1 
313313NT1 
313313SE9 


9i'9 
9906 
9900 
100 
858 
9530 


42 FARM CREDIT DISCOUNT 


CONS D 313385LKO 
DISC N 313385LX2 
CONS D 313385L27 


887 
923 
9530 


Led 8S (C) 
10/05/01 10/18/00 
10/05/01 10/18/00 
10/05/01 01/26/01 
10/05/01 08/14/01 
11/02/01 12/14/00 
11/02/01 04/09/01 
11/16/01 01/08/01 
11/21/01 08/31/01 
11/30/01 12/11/00 
11/30/01 01/08/01 
11/30/01 01/08/01 
12/28/01 01/26/01 
12/28/01 02/27/01 
02/08/02 04/09/01 
02/22/02 03/09/01 
02/22/02 03/09/01 
02/22/02 03/09/01 
02/22/02 03/09/01 
02/22/02 03/09/01 

12263 (€) 
09/19/01 07/09/01 
09/19/01 08/14/01 
09/19/01 08/14/01 
11/02/01 03/29/01 
11/02/01 08/31/01 
01/24/02 01/26/01 
NO 1.44%(C) 
09/07/01 07/09/01 
09/19/01 07/11/01 
09/21/01 08/30/01 


PURP 


000 
000 


000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 


000 
000 
000 
000 
000 
000 


000 
000 
000 


» 9) 4 = 


INVENTORY 


00: 


TRDNG 
YIELD 


4487 


100.<157 
100.157 


94.026 
94.031 
96.521 
99.503 
94.850 
97.597 
95.736 
99.237 
94.375 
95.563 
95.563 
95.417 
96.116 
96.501 
95.606 


99.280 
99:. 653 
99.653 
97 «323 
99.414 
95;.. 079 


99). 3971 
99.298 
99-187 


RUN: 


PAR VALUE 
SHARES 


20,000,000.00 
14,000,000.00 


5,000,000.00 
20,000,000.00 
2,500,000.00 
50,000,000.00 
23,000,000.00 
15,000,000.00 
4,775,000.00 
2,400,000.00 
25,000,000.00 
8,000,000.00 
7,000,000.00 
15,000,000.00 
25,000,000.00 
6,000,000.00 
2,000,000.00 
2,000,000.00 
2,000,000.00 
2,000,000.00 
1,000,000.00 


2,000,000.00 
5,000,000.00 
20,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 


10,000,000.00 
11,543,000.00 
50,000,000.00 
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20,031, 33333 
14,021, 933.33 


4,701,288.89 

18,806,133.33 
2,413,025.00 

49, 7151,599..56 
21,815, 487.22 
14, 639,475.00 
4,571,394.00 

2,381, 68'6./67 

2399377, 833;-33 
7,645,022.22 

6,689,394.44 

14, 312,600.00 
24,028,888.89 
5, 790,058.33 

We, Dice Wee. el 

it, 9W2;, dele lea 

1, OU2;, Laat Sara 

1, O02), dee en 

956,055.56 


1,985,600.00 
4,982,650.00 
19, 930,600.00 
4,866,172.22 
4,970, 687.50 
4,753, 966.67 


9,939, 666.67 
i, A46l, 974.55 
49,893, 666.67 
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SUBTOTAL 


38897 
38928 
38740 
38706 
38715 
38721 
38722 
38738 
38727 
38742 
38929 
38785 
38898 
38899 
38900 
38873 
38874 
38901 
38716 
38723 
38952 
38664 
38687 
38717 
38726 
38734 
38735 
38736 
38737 
38767 
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DESCRIPTION 


(Investment Type) 


EMC DISCOUNT 
FEDL HOME LN 
FEDL HOME LN 
FEDL HOME LN 
FEDL HOME LN 
FEDL HOME LN 
FEDL HOME LN 
FEDL HOME LN 
FEDL HOME LN 
FEDL HOME LN 
FEDL HOME LN 
FEDL HOME LN 
FMC DISCOUNT 
FMC DISCOUNT 
FMC DISCOUNT 
FEDL HOME LN 
FEDL HOME LN 
EMC DISCOUNT 
FEDL HOME LN 
FEDL HOME LN 
FEDL HOME LN 
FEDL HOME LN 
FEDL HOME LN 
FEDL HOME LN 
FEDL HOME LN 
FEDL HOME LN 
FEDL HOME LN 
FEDL HOME LN 
FEDL HOME LN 
FEDL HOME LN 


NOTES 

MTG CORP 
MTG CORP 
MTG CORP 
MTG CORP 
MTG CORP 
MTG CORP 
MTG CORP 
MTG CORP 
MTG CORP 
MTG CORP 
MTG CORP 
NOTES 

NOTES 

NOTES 

MTG CORP 
MTG CORP 
NOTES 

MTG CORP 
MTG CORP 
MTG CORP 
MTG CORP 
MTG CORP 
MTG CORP 
MTG CORP 
MTG CORP 
MTG CORP 
MTG CORP 
MTG CORP 
MTG CORP 


PRT Re Ro heholeioie hia hok ois 


DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 


DI 
DI 


DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 


Git Y /-© OU NT ¥ 


MR. 


313385ME3 
313385ME3 
313385MG8 
313385MP8 
313385MW3 
313385NT9 
313385NX0 
313385NY8 
313385NY8 
313385NY8 
313385NY8 
313385PA8 
313385PQ3 


313397LG4 
313397LP4 
313397LRO 
313397L22 
313397L22 
313397L2Z2 
313397L22 
313397L22 
313397MC2 
313397MG3 
313397MMO 
313397MP3 
313397MVO 
313397MVO 
313397MVO 
313397NJ6 
313397PA3 
313397PH8 
313397PL9 
313397RB9 
313397RB9 
313397RH6 
313397RH6 
313397SM4 
313397TR2 
313'3'97-TR2 
313397TR2 
313397TR2 
313397 TR2 
313397TR2 


DANIEL 
INVESTMENT 


43 FEDERAL HOME LOAN DISC 


OF S 


DA LY 


AN 


FRANCI 
A Oe 


5°5 4 = 
INVENTORY 


INVESTMENTS OUTSTANDING AS OF 8/31/01 
MAJOR SORT KEY IS ICC# 

FUND MATURITY PURCHASE SAF/ CUPN TRDNG 
NO. (TICKER) DATE PURP RATE YIELD 
100 09/26/01 03/29/01 000 4.440 4.541 
9906 09/26/01 04/09/01 000 4.200 4.285 
9901 09/28/01 12/12/00 000 5.820 6.106 
9907 10/05/01 07/09/01 000 3.600 3.632 
805 10/12/01 08/14/01 000 3.420 3.439 
9534) 11702/01 08/14/01 000 3.3370) 35395 
879 41/06/01 08731/01 000 3.360 3.381 
804 11/07/01 08/31/01 000 3.360 3.381 
924 11/07/01. 08/31/01. 000 3.360 3.381 
659 11707/01 08/31/01. 000 3.360 3.381 
9615 11707701 08/31701 000 3.360 3.381 
9615 11/09/02 08/31/01 000 3.350 3.372 
9901 11/23/01 08/31/01 000 3.320 3.346 
8.64% (C) 3.714 3.763 
860 09/04/01 07/11/01 000 3.630 3.650 
t00' 09/11/01 08/14/01. 000 3.520 3.530 
859 09713/01 03/14/01, 000 4.6280 4:721 
9530 09/21/01 02/14/01 000 4.880 5.029 
9530 09/21/01 02/23/01 000 4.820 4.959 
100 09/21/01 02/27/01 000 4.700 4.830 
9530 09/21/01 02/27/01. 000 4.690 4.819 
900 09/21/01 03/09/01 000 4.620 4.739 
931 09/24/01 03/05/01 000 4:630 4.754 
100 09/28/01 03/15/01 000 4.540 4.656 
859 10/03/01 08/14/01 000 3.450 3.467 
9903 10/05/01 04/09/01 000 4.190 4.279 
80S: 20/17/01 207711/01) 000. 35.610 3.644 
928) 10/11/04 07-711701) 000 3.6109 3.7644 
9531 10/11/01 07711/01. 000. 3.610 3.644 
903 10/24/01 07/09/01 000 3.590 3.629 
860 11/09/01 07/10/01 000 3.570 3.614 
£90U°11T/16/01°07711701 000 3.570 3.616 
929 11/19/01 .02/23/01 000 47770 ~4.946 
100° 12728/01 02727/01="000 4.590 4.775 
859 12/28/01 08/31/01 ;000 “35390 “35347, 
902 01/03/02 01/08/01 000 4.850 5.097 
9530 01/03/02 01/26/01 000 4.900 5.139 
928 -01'/31,/02,02/23/01 . 0000.4..720.. 42942 
877 02/28/02 03/02/01 000 4.530 4.747 
92302728702 03/09/01 (000. 4.4530" 4.731 
92702/28/02-03709/01, 000242530 . 4.731 
906 02/28/02 03/09/01 000 4.530 4.731 
908 02/28/02 03/09/01 000 4.530 4.731 
100 02/28/02 03/29/01 000 4.310 4.491 


CO 
4487 


97.768 
98.017 
99,302 
99.5120 
99.440 
99251 
995375 
99.365 
997365 
995365 
99.365 
99.349 
995.225 


99.445 
99.726 
97.657 
97.031 
97.188 
97.311 
97.316 
97.485 
97.389 
97.516 
99,521 
97.917 
99.077 
99.077 
99.077 
98.933 
98.790 
98.731 
96.436 
96.124 
98.906 
95.150 
95.345 
95.516 
95.432 
95.530 
95.530 
95.530 
95.530 
95.977 


RUN: 


PAR VALUE 
SHARES 


5,000,000.00 
12,000,000.00 
25,000,000.00 
7,000,000.00 
22,250,000.00 
25,000,000.00 
4,000,000.00 
15,000,000.00 
15,000,000.00 
18,000,000.00 
16,000,000.00 
15,000,000.00 
1,400,000.00 


9,000,000.00 
25,000,000.00 
24,000, 000.00 
25,000,000.00 
20,000,000.00 
50,000,000.00 
15,000,000.00 
9,000,000.00 
10,000,000.00 
25,000,000.00 
11,800,000.00 
20,000,000.00 
4,000,000.00 
5,000,000.00 
6,000,000.00 
2,000,000.00 
25,000, 000.00 
2,000,000.00 
5,000,000.00 
25, 000,000.00 
7,000,000.00 
4,000,000.00 
10,000, 000.00 
5,000,000.00 
10,000,000.00 
7,000,000.00 
8,000,000.00 
8,000,000.00 
3,000,000.00 
2,000,000.00 


09/05/01 


PAGE: 4 
O's SO 
BOOK VALUE 


4,888, 383.33 
11,762,000.00 
237,821, 910507 

6, 938,400.00 
22,1297 298579 
247812 17. 18 

3,974,986.67 
14,904,800.00 
14, 904,800.00 
17,885,760.00 
15;:898;,453'533 
14,902,291 567 

17,389.54 67 


8,950,087.50 
24,931,555.56 
23, 437,580.00 
24,257,833.33 
19,437, 666.67 
48,655,277.78 
14,597, 441.67 
8,773, 620.00 
9,738,919.44 
24,378, 902.78 
11,743, 458.33 
19,583, 327.78 
3,963,097.78 
4,953,872.22 
5,944,646.67 
1,978,659.44 
24,697,541. 67 
1, 974,.615.<30 
4,821,787.50 
24,031,000.00 
6, 923,410.28 
3,806,000.00 
9,534,500.00 
4,775,800.00 
9,543,225.00 
6, 687,115.55 
7,642,417.77 
7,642,417.77 
2,865, 906.69 
1,919,546.67 
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INVSMT 
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A 38758 

A 38786 


SUBTOTAL 


38661 
38662 
38877 
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38880 
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38885 
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38813 
38815 
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SUBTOTAL 


A 38833 
A 38942 


SUBTOTAL 


DESCRIPTION 


Cel TY C70) UNG Y. 


MR. 


FEDL HOME LN MTG CORP DI 313397UG4 
FEDL HOME LN MTG CORP DI 313397UG4 


(Investment Type) 


BK AMER C.D. 
BK AMER C.D 
NEGOTIABLE 
NEGOTIABLE 
NEGOTIABLE 
NEGOTIABLE 
NEGOTIABLE 
NEGOTIABLE 
NEGOTIABLE 
NEGOTIABLE 
NEGOTIABLE 
NEGOTIABLE 
NEGOTIABLE 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 


° 


oe 98 2) 0 OG) OQ. O OO Q:@ 


qgaaqgagqgagaanna 
ODOUG0000 0G 


OUU0U000 00000 


ANNNNNNNNNN 


O06050EVU6 
O06050EVU6 
O6050EYT6 
O6O050EYT6 
06050EYU3 
O6050EYU3 
O06050EYU3 
O6050EYV1 
O6050EYV1 
O6050EYV1 
O6050EYV1 
O6050EYV1 
O6050EYV1 
O6050EXP5 
06050EXQ3 
06050EXU4 
O06050EXV2 
O06050EYA7 
06050EXT7 
06050EXWO 
O06050EYM1 


DANTEL 


NO. 


7622 
920 


44 FMC DISCOUNT NOTES 


bh 


100 
100 
892 
900 
901 
925 
924 
467 
471 
5005 
892 
924 
100 
100 
100 
100 
100 
100 
100 
50 


(Investment Type) 91 NEGOTIABLE C.D.'S 


PUBLIC TIME (COLL) 
PUBLIC TIME DEPOSIT 


(Investment Type) 1010 PUBLIC TIME DEPOSIT 


858 
9901 


448 7 


100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 


100.000 
100.000 


OGE: SAN RoR AN CG Lr S40 
Dra biy AP Oy nO Oa a 
INVESTMENT TN; VcBoN T OR: Y 
INVESTMENTS OUTSTANDING AS OF 8/31/01 
MAJOR SORT KEY IS ICC# 

FUND MATURITY PURCHASE SAF/ CUPN TRDNG 
(TICKER) DATE PURP RATE YIELD 
03/15/02 03/27/01 000 4.220 4.402 
03/15/02 04/09/01 000 4.050 4.211 

13.38% (C) 4.348 4.467 
09/11/01 01/03/01 000 5.880 5.880 
09/11/01 01/03/01 000 5.880 5.880 
O9711/01-07/10/01' C00 -3.670 3.670 
09/11/01 07/10/01 000 3.670 3.670 
10/09/01 07/10/01 000 3.640 3.640 
10/09/01 07/10/01 000 3.640 3.640 
10/09/01 07/10/01 000 3.640 3.640 
11/20/01 07/10/01 000 3.630 3.630 
11/20/01 07/10/01 000 3.630 3.630 
17/20/01 (07/10/01. °000* 35630" 32.630 
11/20/01 07/10/01 000 3.630 3.630 
11/20/01 07/10/01 000 3.630 3.630 
11/20/01 07/10701. 000 3.630. 3.630 
02/12/02 05/01/01 000 4.250 4.250 
02/26/02 05/01/01 000 4.250 4.250 
03/12/02 05/04/01 000 4.200 4.200 
05701702. 05/07/01 000° 4.000: 4% 1100 
05/06/02 05/09/01 000 4.080 4.080 
05/07/02 05/04/01 000 4.270 4.270 
05/29702,05/07/01 000 4.100 4.100 
07/01/02 07702701 —000 3.800 3.800 

16.27% (C) 4.183 4.183 
01/01/02 05/25/01 000 3.390 3.390 
08/21/02 08/21/01 000 3.390 3.390 

- 04% (C) 3539.0) 32390 
REPORT TOTALS SSSS= 555555 
ASSETS FIXED 4.421 4.545 


RUN: 


PAR VALUE 
SHARES 


13,000,000.00 
2,000,000.00 


971997000200 
20,205,000.00 
15,000,000.00 
15,000,000.00 

5,000,000.00 

5,000,000.00 
20,000,000.00 
40,000.00 
93,000.00 
175,000.00 
1,000,000.00 
3,000,000.00 
21,692,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
44,000,000.00 
50,000,000.00 
50,000,000.00 
10,000,000.00 


1,000,000.00 
100,000.00 


09/05/01 


PAGE: 5 
06:30:11 
BOOK VALUE 


12,462,067.22 
1,923,500.00 


9,795,000.00 
20,205,000.00 
15,000,000.00 
15,000,000.00 
5,000,000.00 
5,000,000.00 
20,000,000.00 
40,000.00 
93,000.00 
175,000.00 
1,000,000.00 
3,000,000.00 
21,692,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
44,000,000.00 
50,000,000.00 
50,000,000.00 
10,000,000.00 


1,000,000.00 
100,000.00 





bl = pec20Rauy 
ioe gear 
» oy > weyebeKAD 


~ 






si sead 






“cede nee 


—_ <= 


yenene® | EEKRO eat * ae 2 


aa) oaerses. esr | 
im oBaciaead 2 ane a 


eae su ter 





“20 G\OT\OS - tshonar 
160 G2\sa\oS oviorwol 
TOW GAAS ES oF\OP\oT 
TOG. DB\HLVGS OP WAT 
700 OF\ST\OP OFS d\07 
POG. O5\iIS\EE pebabet 
THO OSASEAGS path 
30G. GS\F5\05 02107" 3 
ee BI \594\0F eiiye \e7 
- @0% PEKSOANG7 |s\IQ\a 
TIRSEVET 5170.0! 


Aaa 5\50\0F Os\Faios 


Ps FIFRA GaAFOtOF 
Sif ST5RGe -DaSTOLA 


peogueat. aie TOWeRO? OIL TET 


Hc . Met TORREY DaATONOT 


goo TO\Gs\eT SaNTys 37 
Gas BSyTT Wr $937 6\G7 
MG Se\TFAat 2 Bais 
TOO. GENTINGD TENGEN 

i SAT? 22 ate ) 


vOLBES E27 388S 


aid: OP TAMS BFAHS50 


3855. OFS =* OF\VSs\ a! 


—— pee a 
- 


Lit: 


“ier 


Ae UE THLE 
tap WAGATTAA SoMtnres 


ee BI MEA 















one 
“ou6 


060 


200 


sha | 


- 
- © 


THATZASSRSS SUNS Lae ¥2 
iwWws €ebineamed > se 6 


i, oi ae Se Ts 
canes o-k 2 








ae re 
sopra ts dette 
Bratt 



















2a" gee" S60" Ga 

_ age 400tes 
SF RSS 200" ae 

F'sae San" Be 


ire 


an 


© 


a 


ce 


: ee TOR 00 
7 ae. 25 Gh 6 


bil 
ag 


A) Sa igh: at wv ee i) Maid Ante aig” wh 


‘ 
% all 


x 
te 


Coin sl sYe0/ CIORU SNA TeY, OF SAN FRANCISCO 
MR. DANTEL DeA LAY A lee Oe eA ma 4 ar Bae PAGE: 1 
(SIRPT) INVESTMENT INVENTORY RUN: 09/05/01 06:30:11 
INVESTMENTS OUTSTANDING AS OF 8/31/01 
MAJOR SORT KEY IS BANK 


r 


INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 38833 PUBLIC TIME (COLL) 858 01/01/02 05/25/01 000 3.390 3.390 100.000 1,000,000.00 1,000,000.00 
A 38942 PUBLIC TIME DEPOSIT 9901 08/21/02 08/21/01 000 3.390 3.390 100.000 100,000.00 100,000.00 
SUBTOTAL (Bank Code) 19 BANK OF NEW YORK 100.00% (C) 3.390" 3.390 71007000 1,100,000.00 1,100,000.00 


ASSETS FIXED 3.390 3.390 100.000 1,100,000.00 1,100,000.00 





* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


35213 


35214 


39215 


35254 


37378 


SHES 


37786 


37787 


37788 


37789 


37790 


Seat 


DESCRIPTION/POOL# 
MEMO 


NOTE (88.20) 
NOTE (97.8) 
NOTE (98.27) 
NOTE (98.27) 
NOTE (98.27) 
NOTE (97.11) 
NOTE (99.22) 
NOTE (99.12) 
NOTE (99.26) 
NOTE (99.30) 
NOTE (99.235) 
NOTEEAC99 5215) 
NOTE (99.30) 
NOTE (99.21) 


CPE Ty C107 U Nate Y 


MR. 
BANK BROK 
CASH DATE 

40 

08/15/01 
19 
40 

19 
89 

19 
74 

19 
40 

19 
87 

19 
08/15/01 

19 
08/15/01 

19 
40 

19 
40 
19 40 

19 
40 
159 40 

19 


DANTEL 


OF 


DALY 


SAN 
4 


DETAIL TRANSACTION REPORT - 


MATURITY 
/ENTRY 


08/15/03 
09/04/01 
08/15/01 
09/04/01 


09/04/01 
08/31/01 
09/04/01 


09/04/01 
08/31/01 
09/04/01 


09/04/01 
08/31/01 
09/04/01 


09/04/01 
08/31/01 
09/04/01 


09/04/01 
02/15/04 
09/04/01 
02/15/04 
09/04/01 
08/31/01 
09/04/01 


09/04/01 
08/31/01 
09/04/01 


09/04/01 
08/31/01 
08/14/01 
08/31/01 
09/04/01 


09/04/01 
08/31/01 
08/13/01 
08/31/01 
09/04/01 


FRANCIS 
aan A) = 
FIXED INCOME 


PAR VALUE 
ORIGINAL FACE 


-7,000,000.00 


-5,000,000.00 


-5,000,000.00 


-5,000,000.00 


-5,000,000.00 


-5,000,000.00 


-10,000,000.00 


-10,000,000.00 


-5,000,000.00 


-10,000,000.00 


08/01/01 TO 08/31/01 
SETTLEMENT DATE BASIS 
18 FUNDS 

TRADE/ TXN COUPON 

SETTLE TYP YIELD 

08/15/01 INTR 5.750 
08/15/01 teo20 
08/15/01 AMRT 7.875 
08/15/01 Beo6o 
08/15/01 MAT TeBES 
08/15/01 8.565 
08/31/01 AMRT 6.500 
08/31/01 6.780 
08/31/01 MAT 6.500 
08/31/01 6.780 
08/31/01 AMRT 6.500 
08/31/01 6.780 
08/31/01 MAT 6.500 
08/31/01 6.780 
08/31/01 AMRT 6.500 
08/31/01 6.780 
08/31/01 MAT 6.500 
08/31/01 6.780 
08/31/01 AMRT 6.500 
08/31/01 Umakoy, 
08/31/01 MAT 6.500 
08/31/01 UgUo? 
08/15/01 INTR 4.750 
08/15/01 4.825 
08/15/01 INTR 4.750 
08/15/01 4.892 
08/31/01 AMRT 5.500 
08/31/01 5,613 
08/31/01 MAT 5%.900 
08/31/01 53,613 
08/31/01 AMRT 5.500 
08/31/01 Dy.000 
08/31/01 MAT 5.500 
08/31/01 3195.0 
08/14/01 SALE 5.500 
08/14/01 5.647 
08/31/01 AMRT 5.500 
08/31/01 5.688 
08/31/01 MAT 5.500 
08/31/01 5.688 
08/14/01 SALE 5.500 
08/14/01 5)..9415 
08/31/01 AMRT 5.500 
08/31/01 5.688 


co 
4487 


BOOK VALUE 
PREM / (DISC) 


U93 OOK. Si 
-7,000,000.00 
58),/5.93)715 
-5,000,000.00 
58),,993..75 
-5,000,000.00 
58;:593). 75 
-5,000,000.00 
134,823.36 


-5,000,000.00 


10,546.87 
-5,000,000.00 
9,300.00 
-10,000,000.00 
29), 912),09.0%i25 
27,343.75 
LOMB 12 
-5,000,000.00 
=9),,991',, 6007.00 


8,400.00 
LON oelez. 


PAGE: at 
RUN: 09/05/01 06:29:58 
(INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 
-143.75 
h43\..75 
=1'9;3),.1:0:9%..37 
=271'5;,6025 0.0 
TZ 1d 625 00 
= 0F, DIS aS 
-162,500.00 
5;,,L62;,,500:00 
= 916 70S 00 
-162,500.00 
5, 162,500.00 
=58,,993:.75 
=162),,500:..00 
5, 162,,,500%..00 
=134),.8231-36 
=T62:;,,500%.00 
5, 11625,50:05.,00 
=35.6;,,250:.:00 
3'5'6;,12507.010 
=3'5'6',.200%,00 
356,250.00 
=O), 546).817 
=137;, 500.00 
5, 137 500200 
-9,300.00 
-275,000.00 
10,275,000.00 
-249,592.39 =35, 156425 
10,257, 404.89 
=i Oy Bele 
=—153:75,50/05./00 
5; 13)7,,,500k,00 
-249, 592.39 =O, CUS aks 


SL Dsl 


NO};,257,,799..92 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


37793 


37794 


37795 


38473 


38474 


38476 


38477 


38615 


38646 


38656 


38658 


38699 
38705 
38707 


38708 


DESCRIPTION/ POOL# 
MEMO 

T NOTE (99.21) 
T NOTE (99.30) 
T NOTE (99.21) 
T NOTE (99.21) 
T NOTE (99.30) 
T NOTE (95.27) 
T NOTE (95.27) 
T NOTE (95.27) 
T NOTE (95.18) 
T NOTE (99.14) 
T NOTE (99.21) 
T NOTE (99.26) 
T NOTE (99.28) 


FEDL HOME LOAN BK CONS 
FEDL HOME LOAN BK CONS 


UNITED STATES TREAS BI 


T NOTE 


(S9Falr)) 


Cale TaYar/eCaOnUe Niel. OFk SAN 


MR. 
BANK BROK 
CASH DATE 

Lt 89 

9 

74 

19 

74 
19 40 
19 
87 
19 
08/15/01 
19 
08/15/01 
19 
08/15/01 
19 
08/15/01 

19 40 

19 40 

19 

40 

19 

40 

IL) 40 

19 40 

19 40 

1) 

08/15/01 


FRAN € IS € 0 


DANIEL DALY APT Oi 525 4 Ad 28557] 

DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 2 
08/01/01 TO 08/31/01 RUN: 09/05/01 06:29:58 
SETTLEMENT DATE BASIS 

18 FUNDS 

MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
/ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 
08/31/01 08/31/01 MAT 5.500 -5,000,000.00 -5,000,000.00 =1'3'/;, 50000 
09/04/01 08/31/01 5.688 37 137, 500':0.0 
08/31/01 08/31/01 AMRT 5.500 8,400.00 
09/04/01 08/31/01 5.545 -8,400.00 

08/31/01 MAT 5.500 -10,000,000.00 -10,000,000.00 -275,000.00 
09/04/01 08/31/01 5.545 10,275,000.00 
08/31/01 08/31/01 AMRT 5.500 1] 57812 
09/04/01 08/31/01 5.688 =, Od Bie 

08/31/01 MAT 5.500 -5,000,000.00 -5,000,000.00 =13'7,,500'..00 
09/04/01 08/31/01 5.688 5, 137 50000 
08/31/01 08/14/01 SALE 5.500 -5,000,000.00 -4,982,421.88 -124,796.21 -21,679.68 
08/13/01 08/14/01 5.688 177,978.12 9 /1285-8 9917 
08/31/01 08/31/01 AMRT 5.500 8,400.00 
09/04/01 08/31/01 5.545 -8,400.00 

08/31/01 MAT 5.500 -10,000,000.00 -10,000,000.00 =2519;, 0004 00 
09/04/01 08/31/01 5.545 10,275,000.00 
02/15/04 08/15/01 INTR 4.750 -356, 250.00 
09/04/01 08/15/01 6:.:0:92 356,250.00 
02/15/04 08/15/01 INTR 4.750 =3'9:67290:.0'0 
09/04/01 08/15/01 6.092 3'56,:250'.:00 
02/15/04 08/15/01 INTR 4.750 =356;, 250.00 
09/04/01 08/15/01 6.092 356,250.00 
02/15/04 08/15/01 INTR 4.750 -356, 250.00 
09/04/01 08/15/01 6.184 39:6,-250'/00 
08/31/01 08/14/01 SALE 5.500 -45,000,000.00 -44,736,328.13 -1,123,165.76 =300;.585.:93 
08/13/01 08/14/01 6.290 2'63;, 671.87 46,160,079.82 
08/31/01 08/14/01 SALE 5.500 -50,000,000.00 -49,816,406.25 -1,247,961.96 -224,,609'.38 
08/13/01 08/14/01 6.022 183,593.75 51,288), 97299 
08/31/01 08/31/01 AMRT 5.500 93,164.06 
09/04/01 08/31/01 5151916 -93,164.06 

08/31/01 MAT 5.500 -45,000,000.00 -45,000,000.00 -1,237,500.00 
09/04/01 08/31/01 Sede) 467/237, 900) 00 
08/31/01 08/31/01 AMRT 5.500 Si LOSS 7 
09/04/01 08/31/01 Sir ieleo =37/, 109.537 

08/31/01 MAT 5.500 -25,000,000.00 -25,000,000.00 -687,500.00 
09/04/01 08/31/01 SF ELS, 25, 687,500.00 
08/08/01 08/08/01 MAT 4.925 -50,000,000.00 -48,755,069.45 -1,244,930.55 
09/04/01 08/08/01 Soksyil 50,000,000.00 
08/08/01 08/01/01 SALE 4.950 -25,000,000.00 -24,398, 437.50 =57'7/, 5001.00 = Dy OO ell, 
08/03/01 08/01/01 De OW2 601,562.50 247, 9eds, Gar ow 
08/16/01 08/16/01 MAT 4.825 -20,000,000.00 -19,512,138.89 — 4:81), Conall 
09/04/01 08/16/01 4.946 20,000,000.00 
02/15/04 08/15/01 INTR 4.750 =3), 936.46 -708,563.54 
09/04/01 08/15/01 4.994 72, DOOR 0G, 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


DESCRIPTION/POOL# 
MEMO 


UNITED STATES TREAS BI 
T NOTE (99.26) 

FEDL HOME LOAN BK CONS 
Tf NOTE (100.21) 


BK AMER C/P 


T NOTE (100.22) 
T NOTE (100.22) 
T NOTE (100.22) 
T NOTE (100.22) 
T NOTE (100.20) 
T NOTE (100.12) 
T NOTE (100.14) 
T NOTE (100.14) 
T NOTE (100.14) 


BK AMER C.D. 

BK AMER C.D. 

FEDL HOME LN MTG CORP 
NEGOTIABLE C.D.'S 
NEGOTIABLE C.D.'S 

FMC DISCOUNT NOTES 
UNITED STATES TREAS BI 


UNITED STATES TREAS BI 


CoE Yo jC 0 ULN TY 


MR. 
BANK BROK 
CASH DATE 

ES 40 

19 

08/15/01 
19 40 
19 

08/15/01 
nS 40 
19 

08/15/01 
A) 

08/15/01 
19 

08/15/01 
19 

08/15/01 
iy 

08/15/01 
9 

08/15/01 
19 

08/15/01 
19 

08/15/01 
19 

08/15/01 

19 40 

19 40 

19 40 

19 40 

19 40 

159 40 

19 40 

19 40 


DANTEL 


OLE SAN 


DALY 4 


DETAIL TRANSACTION REPORT - 


MATURITY 
/ENTRY 


08/16/01 
09/04/01 
02/15/04 
09/04/01 
08/30/01 
09/04/01 
02/15/04 
09/04/01 
08/14/01 
09/04/01 
02/15/04 
09/04/01 
02/15/04 
09/04/01 
02/15/04 
09/04/01 
02/15/04 
09/04/01 
02/15/04 
09/04/01 
02/15/04 
09/04/01 
02/15/04 
09/04/01 
02/15/04 
09/04/01 
02/15/04 
09/04/01 
08/14/01 
09/04/01 
08/14/01 
09/04/01 
08/28/01 
09/04/01 
08/14/01 
09/04/01 
08/14/01 
09/04/01 
08/28/01 
09/04/01 
08/16/01 
08/03/01 
08/16/01 
09/04/01 


FRANCIS 
Teo) = 5.9) 4= 
FIXED INCOME 


PAR VALUE 
ORIGINAL FACE 


-4,000,000.00 


-4,000,000.00 


-50,000,000.00 


-15,000,000.00 
-20,000,000.00 
-15,000,000.00 
-10,000,000.00 
-20,000,000.00 
-16,069,000.00 
-50,000,000.00 


-50,000,000.00 


08/01/01 TO 08/31/01 
SETTLEMENT DATE BASIS 
18 FUNDS 

TRADE / TXN COUPON 
SETTLE TYP YIELD 

08/16/01 MAT 4.740 
08/16/01 4.852 
08/15/01 INTR 4.750 
08/15/01 4.824 
08/30/01 MAT 4.650 
08/30/01 4.757 
08/15/01 INTR 4.750 
08/15/01 4.515 
08/14/01 MAT 4.490 
08/14/01 4.561 
08/15/01 INTR 4.750 
08/15/01 4.487 
08/15/01 INTR 4.750 
08/15/01 4.487 
08/15/01 INTR 4.750 
08/15/01 4.484 
08/15/01 INTR 4.750 
08/15/01 4.487 
08/15/01 INTR 4.750 
08/15/01 4.522 
08/15/01 INTR 4.750 
08/15/01 4.611 
08/15/01 INTR 4.750 
08/15/01 4.576 
08/15/01 INTR 4.750 
08/15/01 4.585 
08/15/01 INTR 4.750 
08/15/01 4.582 
08/14/01 MAT 3.800 
08/14/01 3.800 
08/14/01 MAT 3.800 
08/14/01 3.800 
08/28/01 MAT 3.640 
08/28/01 3.658 
08/14/01 MAT 3.690 
08/14/01 3.690 
08/14/01 MAT 3.690 
08/14/01 3.690 
08/28/01 MAT 3.640 
08/28/01 3.658 
08/03/01 SALE 3.585 
08/03/01 3.591 
08/16/01 MAT 3.585 
08/16/01 3.591 


Ceo 
4487 


BOOK VALUE 
PREM / (DISC) 


-3,907, 306.67 
-18,895.03 
-3,910,100.00 
-55,110.50 
-49,220, 486.11 
-78,729.28 
-78,729.28 
-78,729.28 
-78,729.28 
-78,729.28 
-200,103.59 
-246,029.01 
-246,029.01 
-246,029.01 
-15,000,000.00 
-20,000,000.00 
-14,924,166.67 
-10,000,000.00 
-20,000,000.00 
-15,991,011.79 
-49, 920,333.33 


719, 666.67 
=419;,, 920), 333.33 


=92, 69333 
-408,604.97 
-89, 900.00 
—1'82 389: 250 
=1797913:2:89 
=O B7diO. 12 
DG Ol Z 
=158, 7 70\. 72 
=158 757 110i1..72 
=158% 7 Oea2 
-393,646.41 
=3477 120.99 
-347,720.99 
=3 47, 720599 
= 918), 166.167 
-130,888.89 
=1'547833 2333 
=39,, 875.400 
Sea O00 
=1 1, 98821 
=a OSH 


—1/9), 666). 67 


PAGE: 3 

RUN: 09/05/01 06:29:58 
(INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 


4,000,000.00 
427,500.00 
4,000,000.00 


237,500). 00 


50,000,000.00 


237, 500'. 00 
237,500.00 
237,500.00 
237,500.00 
237,500.00 
593,750.00 
593,750.00 
593, 750.00 


593,750.00 


15,098,166.67 
20,130, 888.89 
15,000,000.00 
10,035, 875.00 
20; 072; 75000 


16,069,000.00 


90.27 


AS), 98D LBORS6 


50,000,000.00 
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ClTY / COUN TY OF SAN FRANCIS CO 


MR. DANIEL DALY 4 ASN 5) OA 44 BaF 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 4 
08/01/01 TO 08/31/01 RUN: 09/05/01 06:29:58 
SETTLEMENT DATE BASIS 
18 FUNDS 
INVSMT DESCRIPTION/POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
NO. MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 
38909 FEDERAL NATL MTG ASSN LS) 40 08/02/01 08/02/01 MAT 3.620 -50,000,000.00 -49,989,944.44 =1.07,055:. 56 
09/04/01 08/02/01 3.621 50,000,000.00 
38910 FEDERAL NATL MTG ASSN 19 40 08/02/01 08/02/01 MAT 3.620 -50,000,000.00 -49,989,944.44 =107:05'5..1516 
09/04/01 08/02/01 3.621 50,000,000.00 
38912 UNITED STATES TREAS BI 19 40 08/30/01 08/02/01 PURC 3.620 50,000,000.00 49,859,222.22 
08/03/01 08/02/01 3%630 -140,777.78 =4'97, 899), 22222 
40 08/14/01 SALE 3.620 -50,000,000.00 -49,859,222.22 =60;;333..33 -2, 000.01 
08/13/01 08/14/01 3.630 140,777.78 49;,921,559...56 
38913 UNITED STATES TREAS BI 19 40 08/30/01 08/02/01 PURC 3.620 50,000,000.00 49,859,222.22 
08/03/01 08/02/01 3.630 =140)5, 7771 ..78 =4:9,859),,222722 
40 08/14/01 SALE 3.620 -50,000,000.00 -49,859,222.22 =60;,333:.33 =2;,000 07 
08/13/01 08/14/01 3.630 140,777.78 49,921,555.56 
38914 UNITED STATES TREAS BI 19 40 09/13/01 08/02/01 PURC 3.525 30,000,000.00 29,876,625.00 
08/03/01 08/02/01 3.540 =123,:375.:00 =2.9., 8:16, 625 ..00 
40 08/29/01 SALE 3.525 -30,000,000.00 -29,876, 625.00 = 7/9), 3127250 -500.00 
08/29/01 08/29/01 3.540 123; 375...00 29,956,437.50 
38916 T NOTE (101.18) 19 87 02/15/04 08/07/01 PURC 4.750 25,000,000.00 25,956,178.79 
08/06/01 08/07/01 4.094 956,178.79 =25,/ 996, 178.79 
08/15/01 INTR 4.750 -567, 506.91 -26,243.09 
08/15/01 09/04/01 08/15/01 4.094 993,750.00 
38917 T NOTE (101.18) 19 89 02/15/04 08/07/01 PURC 4.750 25,000,000.00 25,954,225.66 
08/06/01 08/07/01 4.098 954,225. 66 =25, 994,225.66 
08/15/01 INTR 4.750 16; S106. 91 -26,243.09 
08/15/01 09/04/01 08/15/01 4.098 593, 7590.00 
38918 UNITED STATES TREAS BI 19 87 09/20/01 08/13/01 PURC 3.455 15,000,000.00 14,946,735.42 
08/13/01 08/14/01 3.467 =53, 264.98 -14, 946,735.42 
40 08/27/01 SALE 3.455 -15,000,000.00 -14, 946,735.42 =187 7147-58 50.00 
08/28/01 08/27/01 3.467 53,264.58 14,965, 400.00 
38919 UNITED STATES TREAS BI 19 87 09/20/01 08/13/01 PURC 3.455 15,000,000.00 14,946,735.42 
08/13/01 08/14/01 3.467 -93,264 98 =14, 946, 135.242 
40 08/27/01 SALE 3.455 -15,000,000.00 -14,946,735.42 =18, 714.58 50.00 
08/28/01 08/27/01 3.467 53,264.58 14, 965,400.00 
38920 UNITED STATES TREAS BI 19 87 09/20/01 08/13/01 PURC 3.455 16,000,000.00 15,943,184.44 
08/13/01 08/14/01 3.467 —56;:815. 56 -15, 943,184.44 
40 08/27/01 SALE 3.455 -16,000,000.00 -15,943,184.44 19) I62.,.22 53553 
08/28/01 08/27/01 3.467 56,815.56 15, 963,093.33 
38921 UNITED STATES TREAS BI 159 87 09/20/01 08/13/01 PURC 3.455 4,000,000.00 3,985, 796.14 
08/13/01 08/14/01 3.467 ql4),,203%:89 =3, 985,796. dill 
40 08/27/01 SALE 3.455 -4,000,000.00 -3,985,796.11 —4, 990556 13.33 
08/28/01 08/27/01 3.467 14,203.89 3 990; 773). 34 
38922 UNITED STATES TREAS BI 1S 89 10/11/01 08/13/01 PURC 3.410 50,000,000.00 49,725,305.56 
08/13/01 08/14/01 3.429 -274,694.44 =4'9;5, 1/20, 30 D% 516 
38923 UNITED STATES TREAS BI 19 40 01/17/02 08/14/01 PURC 3.260 40,000,000.00 39,434, 933.33 


08/13/01 08/14/01 35307 -565, 066.67 —39, 434, 933633 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


38933 


38934 


38935 


38936 


38937 


38938 


38939 


38940 


38941 


DESCRIPTION/POOL# 


MEMO 


FEDL FARM CRED BK CONS 


FEDL FARM CRED BK CONS 


FEDERAL NATL MTG ASSN 


FEDL HOME LOAN BK CONS 


FEDL HOME LN MTG CORP 


FEDL HOME LN MTG CORP 


FEDL HOME LOAN BK CONS 


T NOTE 


T NOTE 


UNITED 


UNITED 


UNITED 


UNITED 


UNITED 


UNITED 


BNY INT 


BNY (11882.98) 


(101.18) 
STATES TREAS 
STATES TREAS 
STATES TREAS 
STATES TREAS 
STATES TREAS 
STATES TREAS 
(211930) 


BI 


BI 


BI 


BI 


BI 


BI 


© if YY / GC O,U ON “TY. 


MR. 
BANK BROK 
CASH DATE 

19 40 

19 40 

19 87 

19 40 

Lg 87 

Lg 87 

1.9 40 

19 40 

40 

19 40 

08/15/01 
40 

1g 87 

19 40 

9 40 

19 40 

19 40 

k9 40 

19 99 

99 

19 99 

99 


DANTIEL 


O 


F 


DALY 


SAN 
4 


DETAIL TRANSACTION REPORT - 


MATURITY 
/ENTRY 


09/19/01 
08/13/01 
09/19/01 
08/13/01 
10/05/01 
08/13/01 
11/02/01 
08/13/01 
09/11/01 
08/13/01 
10/03/01 
08/13/01 
10/12/01 
08/13/01 
02/15/04 
08/13/01 


08/13/01 
02/15/04 
08/13/01 


09/04/01 


08/21/01 
09/27/01 
08/21/01 
10/04/01 
08/21/01 
10/25/01 
08/21/01 
11/08/01 
08/21/01 
PEL23; 401 
08/21/01 
01/03/02 
08/21/01 
10/30/01 
08/22/01 


08/22/01 
10/30/01 
08/22/01 


08/22/01 


FRANCIS 
TO 8 4 
FIXED INCOME 


08/01/01 TO 08/31/01 
SETTLEMENT DATE BASIS 
18 FUNDS 

TRADE/ TXN COUPON PAR VALUE 
SETTLE TYP YIELD ORIGINAL FACE 
08/13/01 PURC 3.470 5,000,000.00 
08/14/01 3.482 

08/13/01 PURC 3.470 20,000,000.00 
08/14/01 3.482 

08/14/01 PURC 3.440 50,000,000.00 
08/14/01 34457 

08/13/01 PURC 3.370 25,000,000.00 
08/14/01 313395 

08/14/01 PURC 3.520 25,000,000.00 
08/14/01 3.530 

08/14/01 PURC 3.450 11,800,000.00 
08/14/01 3.467 

08/14/01 PURC 3.420 22,250,000.00 
08/14/01 3.439 

08/07/01 PURC 4.750 15,000,000.00 
08/07/01 4.094 

08/14/01 SALE 4.750 -15,000,000.00 
08/14/01 4.094 

08/07/01 PURC 4.750 10,000,000.00 
08/07/01 4.094 

08/15/01 INTR 4.750 

08/15/01 4.094 

08/21/01 SALE 4.750 -10,000,000.00 
08/21/01 4.094 

08/20/01 PURC 3.320 50,000,000.00 
08/20/01 31. 332 

08/20/01 PURC 3.310 10,000,000.00 
08/20/01 3.324 

08720/01 PURG 3.315 50,000,000.00 
08/20/01 3.335 

08/20/01 PURC 3.290 50,000,000.00 
08/20/01 32309 

08/20/01 PURC 3.280 5,000,000.00 
08/20/01 3.309 

08/20/01 PURC 3.240 5,000,000.00 
08/20/01 3.280 

08/02/01 PURC 5.550 25,000,000.00 
08/02/01 3590.0 

08/02/01 SALE 5.550 -25,000,000.00 
08/02/01 Dio 0 

08/14/01 PURC 5.550 25,000,000.00 
08/14/01 5.550 

08/14/01 SALE 5.550 -25,000,000.00 
08/14/01 SG IN) 


C20 
44817 


BOOK VALUE 
PREM / (DISC) 


4,982,650.00 
-17, 350.00 

19, 930,600.00 
-69,400.00 
49,751,555.56 
-248,444.44 
24,812,777.78 
-187, 222.22 
24,931,555.56 
-68,444.44 
11,743,458. 33 
-56,541.67 
22,125,288.75 
-124,711.25 
15,573, 707.28 
573,707.28 
-15,573, 707.28 
-573,707.28 
10, 382,471.51 
382,471.51 


-10,155,468.75 
=1557468..7/5 
49,824,777.78 
=I; 222.22 
9,958, 625.00 
4, 37/9...00 
49,696,125.00 
=303;, 875.00 
49, 633,888.89 
=366, 101.11 
4,956, 122.22 
=43, 277.78 

4, 938,800.00 
-61, 200.00 
25,000,000.00 


-25,000,000.00 
25,000,000.00 


-25,000,000.00 


AMORT / (ACCRET) 


=O) OS 


=23,7 -900:..00 


= Va eo 


PAGE: 5 

RUN: 09/05/01 06:29:58 
(INTEREST) (GAIN) /LOSS 
SETTLEMENT 


-4,982,650.00 
=1:9,,930, 600:. 00 
=495, 7/91, 950.96 
=24,, 812, TTT ST8 
=24, 931,559.56 
=11, 743-498:.33 
=22;,, 1254 28.845 
= S5 HOM S28 

=63;, 281.24 

15,690, 766.15 

=07382;,, 471591 
237,500.00 
=2'2,,65 6025 

10,185,869 .57 
49) 8.24 IS 8 

=9, 9587625500 
-49,696,125.00 
49,633), 888).:8;9 

=A), ISO; Zenee 

-4,938,800.00 
-25,000,000.00 

= 1 SO 

257, UF Salle. 
-25,000,000.00 


=i, 8i82~98 
25,011, 882.98 


ee. So ele 
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Gyl PY / C10) UN Py OF SAN ERAN 'C I'S €.0 
MR. DANIEL DA TY AE OO Oa = Aaa Br], 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME 
08/01/01 TO 08/31/01 
SETTLEMENT DATE BASIS 
18 FUNDS 

INVSMT DESCRIPTION/POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
NO. MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
38943 FEDL HOME LOAN BK CONS 19 61 09/21/01 08/30/01 PURC 3.480 50,000,000.00 49,893,666.67 
08/29/01 08/30/01 3.487 =106; 333:.33 

38944 FEDERAL NATL MTG ASSN 19 40 11/21/01 08/31/01 PURC 3.350 2,400,000.00 2,381, 686.67 
08/31/01 08/31/01 3.376 = 8, 313:..33 

38945 FEDL FARM CRED BK CONS 19 40 11/02/01 08/31/01 PURC 3.350 5,000,000.00 4,970, 687.50 
08/31/01 08/31/01 3.370 =29), 912590 

38946 FEDL HOME LOAN BK CONS i) 40 11/06/01 08/31/01 PURC 3.360 4,000,000.00 3,974,986.67 
08/31/01 08/31/01 3.381 =29;,013:. 33 

38947 FEDL HOME LOAN BK CONS 9 40 11/07/01 08/31/01 PURC 3.360 15,000,000.00 14,904,800.00 
08/31/01 08/31/01 32381 -95,200.00 

38948 FEDL HOME LOAN BK CONS 9 40 11/07/01 08/31/01 PURC 3.360 15,000,000.00 14,904,800.00 
08/31/01 08/31/01 3.381 -95,200.00 

38949 FEDL HOME LOAN BK CONS 19 40 11/07/01 08/31/01 PURC 3.360 18,000,000.00 17,885,760.00 
08/31/01 08/31/01 3.381 -114,240.00 

38950 FEDL HOME LOAN BK CONS 9 40 11/07/01 08/31/01 PURC 3.360 16,000,000.00 15,898, 453.33 
08/31/01 08/31/01 35.381 -101,546.67 

38951 FEDL HOME LOAN BK CONS 19 40 11/23/01 08/31/01 PURC 3.320 1,400,000.00 1,389,154.67 
08/31/01 08/31/01 3.346 -10;,845.33 

38952 FEDL HOME LN MTG CORP 19 40 12/28/01 08/31/01 PURC 3.310 7,000,000.00 6,923,410.28 
08/31/01 08/31/01 3.347 =16,589.72 

38953 FEDL HOME LOAN BK CONS 19 40° 11709/01.08731/01 PURC 3.350 15,000,000.00 14,902,291 .67 
08/31/01 08/31/01 3.372 =97,, 108.33 


PAGE: 6 

RUN: 09/05/01 06:29:58 
(INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 


-49,893, 666.67 


—2, 381,686.67 


-4,970,687.50 


-3,974,986.67 


-14,904,800.00 


-14, 904,800.00 


-17,885,760.00 


=115;7898;, 453.533 


=1,7538:9), 1542167 


= 6,29 23), 4 0):28 


45/902, 29:15:60 
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GieT Y 7 COUNT Y OF SAN FRANCISCO 
MR. DANIEL DALY 47 =>) Oo) 4 4487 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME 
08/01/01 TO 08/31/01 
REPORT GRAND TOTALS 


ASSETS 
PAR 
TYPE/ WEIGHTED ORIGINAL FACE PREMIUM/ AMORTIZATION/ 
TXN# YIELD PAR VALUE VALUE BOOK VALUE (DISCOUNT) (ACCRETION) (INTEREST) 
PURC 3.614 872,850,000.00 871, 760,865.29 =-1,089,134.71 
( 39) 
SALE 4.563  -450000000.00 -448964880.20 1,035,119.80 =—3,8717.429. 51) 
( 18) 
INTR 4.835 -2,544,792.83 = 57,9917 BON 92 
( 22) 
MAT 4.602 -521069000.00 -518120501.79 -7, 910,803.77 
( 28) 
ACR 3993 723,368.64 -723,368.64 


( 14) 


PAGE: 7 
RUN: 09/05/01 06:29:58 


LOSS SETTLEMENT 


=871, 760,865.29 


=826, 245013 4537/6627, 297)..90 
2062.93 


9227, 682,807 435 
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* ACTIVE TRANSACTIONS * 


INVSMT DESCRIPTION/POOL# 
NO. MEMO 


38942 PUBLIC TIME DEPOSIT 


Cele taYe/ CrOn Ua Ne Ts y, OFF SAN FRANCIS Cc oO 


MR. DANIEL DEA wiry 417 Sa= 305 <4) 45 4847 
DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 8 
08/01/01 TO 08/31/01 RUN: 09/05/01 06:30:00 
SETTLEMENT DATE BASIS 
FUND: 9901 1997 EDUC FAC(SFUSD) 1999B 5.08% 
BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 
19 60 08/21/02 08/21/01 PURC 3.390 100,000.00 100,000.00 
08/28/01 08/21/01 3.390 -100,000.00 
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' Cele ay ee CuOsUeNe Len, OF SAN FUR AGN? C LS C0 


MR. DANTEL DALY 4 le = oe: <4, amd A BAT] 
* “ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 9 
08/01/01 TO 08/31/01 RUN: 09/05/01 06:30:00 
REPORT GRAND TOTALS 
ASSETS 
PAR 
TYPE/ WEIGHTED ORIGINAL FACE PREMIUM/ AMORTIZATION/ (GAIN) / 
TXN# YIELD PAR VALUE VALUE BOOK VALUE (DISCOUNT) (ACCRETION) (INTEREST) LOSS SETTLEMENT 
PURC 3539.0 100,000.00 100,000.00 -100,000.00 
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CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 


SUSAN LEAL 


NNR ee TREASURER 
DOCUMEN ry ms 
DANIEL P. DALY 


CHIEF INVESTMENT OFFICER 





OCT 4 2 2001 


SAN FRANCISCO 
PUBLIC LIBRARY 


| October 5, 2001 


The Honorable Willie L. Brown Jr. The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 

1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 

San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 


under management. To highlight the activities of our portfolio during the past three months, the results 


reflect earnings of pooled and the total funds, some of which have been severely restricted by arbitrage 
regulations. 


Interest Received $ 41,110,010 Earned Interest Yield 
Total Net Earnings $ 36,198,923 Pooled Funds 5.124% 
Average Age of Portfolio 332 Days All Funds 4.934% 


Total cost of the securities on hand on September 30, 2001 was $2,641,982,387 with a market value of 
$2,702,304,296 plus fixed assets accrued earnings of $20,584,649. 


In accordance with Administrative Code Sec. 10.79.2 and provisions of California State Government Code 
_ Section 53646, we are forwarding herewith computer printouts detailing the City’s investment portfolio as of 
0 wecut-ad, 2001. These investments are in compliance with California Code and our statement of investment 
policy, and provide sufficient liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of September 2001, earned interest yield and end of 
period portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on September 30, 2001. 

4. General journal detailing purchases, sales, and interest activities during the month of 
September 2001. 


Very truly yours, 


Susan Leal 
Treasurer 


Enc. 
cc: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., C. Vogel 
Transportation Authority — A. Paul, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 


Ae aF | 
qIAUeASHT BHT IOBORAO. . GOBE 


JAS VAG 
J RU aay : 























wivd lo (bod sidaevowelt adT 

‘onus’ aae to yuo) aoe YD 
+c moo’ Maye oo 

vats Maldon AP mantel VOLT oe af hy ; a Ve ae iu 

-LNb? o> coy Wee 


ab ey eae ke (ele Od eee fave ven oni soasamsvdt i 0 eer 


eine ot aptterag 0 falk Dany 
“agersena ) berlynes vistoven 


ee Meee ee 
> $ iz nha? berber’ ; | i oar My ‘REORRt, ab Z ! ra at 
LB apg tee - aildienet 0k om 


. mee 
ty gulay Tove 2 dilw Thee thal SP vow fons At vodmadgse toate mt 
: S.497,002. 19 equlstes ban anaes 


sho? iniperyavennd spethl eevee te awurdlventy bas cer, bt 2h seed ee 


§ s Glhig Moe? nl 2 ‘yok> gate & tate et) anoiat Ny weluqmy> mi 
Wieder ve Te hrnesian we horobe citrate? dit orn sig BOY & phere 


Aula ae Veo SO 1a he: ey a wa Nona em are st 





he 


be) Debye Beale tune tiat Reagetomal’, EGIL -ynctenratag a) eso “aleval inline oe Iveviand 
.'] hve hae smaied dling ie 

: jnesweeval to aac? Hows ni balesyol ede To 

Nal setertus hep ines ve qu? puterpae fenct attest snoopy at Hew Va iy 

ce 196% Of t9dmatqedl ao galbantene ae 

has abycnchrn wal) ypothrls pind yhity a ban wa gpailinia a 

, ; et —- iqe 


bent dion idi. raat : 


i 


COP ag AD chagldny eS cecil Sia 
a > + i = 


1 


(FS/ERNFS) 


TOTAL INCOME RECEIVED IN THIS PERIOD: 
TOTAL NET EARNINGS THIS PERIOD: 

AVERAGE DAILY PORTFOLIO BALANCE: 

EARNED INCOME YIELD THIS PERIOD: 

END OF PERIOD PORTFOLIO BALANCE: 

CURRENT AMORTIZED BOOK VALUE: 

WEIGHTED AVERAGE YIELD AT END OF PERIOD: 
WEIGHTED AVERAGE DAYS TO MATURITY: 
WEIGHTED AVERAGE DAYS TO CALL: 


NET PORTFOLIO YIELD, 365-DAY BASIS: 


CigT Y 
R D 


/ G7 OF U-NeLY, OF SAN F 
ANTEL DALY 40145 


R 


AN ¢ Is ¢ 
50; 4 4 4 


POR DT.E OL FO So. TSA: Ted -is/f) eCxs 


9/01/01 THROUGH 9/30/01 


ALL FUNDS 


-------- GOV'T SECURITIES -------- 


ASSETS LIABILITIES 
-9,729,672.27s*~*~*~*~«~SOO 
ido S67. 94 00 
2,850,094,206.44 00 
4.786 .000 
2,640, 882,387.42 00 
2,644,294, 246.80 00 
4.471 ~ 000 
331.60 00 
331.60 00 


RUN: 


---------- TIME DEPOSITS --------- 


ASSETS 
3, 107 352 
1,100,000.00 
3.437 
1,100,000.00 
1,100,000.00 
3437 
114.09 


114.09 


LIABILITIES 


PAGE: 1 
10/01/01 10:06:41 


OF, USC lL 2s 27 

LT 204 (475 245 
2,851,194,206.44 
4185 

2,641, 982,387.42 
2,645,394,246.80 
4.470 

N/A 

N/A 


4.785 
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Gilt y /, Go UN T Y OF SAN FRANCISCO 


MR. DANIEL DA Taw. 415-554-4487 PAGE: 1 
(SIRPT) INVESTMENT INVENTORY RUN: 10/02/01 00:04:14 
INVESTMENTS OUTSTANDING AS OF 9/30/01 
MAJOR SORT KEY IS ICC# 
CUPN TRDNG BOOK PAR VALUE 
SUMMARY DESCRIPTION RATE YIELD PRICE SHARES BOOK VALUE 
(Investment Type) 11 TREASURY BILLS 19.09% (C) 352737) 35311 98.869 510,000,000.00 504,231, 643.62 
(Investment Type) 12 TREASURY NOTES 41.08% (C) A987. 5.229 99.297 1 ,093;,,005,,00 05005 "4,085, 317, 763.03 
(Investment Type) 22 FEDERAL HOME LOAN BANK - 95% (C) 4.000 4.026 99.975 25,000,000.00 24,993,750.00 
(Investment Type) 23 FEDERAL NATIONAL MORTGAGE ASSN. 1.29% (C) 4..700° <4. 700: 100.157 34,000,000.00 34,053,266. 66 
(Investment Type) 41 FNMA DISCOUNT NOTES 8.35% (C) 4.616 4.806 96.469 228,675,000.00 220, 600, 352.88 
(Investment Type) 42 FARM CREDIT DISCOUNT NOTES ~99% (C) 4.205 4.335 97.272 15,000,000.00 14,590,826.39 
(Investment Type) 43 FEDERAL HOME LOAN DISC NOTES 5.21% (C) 3.354 93.376 99.364 138,650,000.00 137, 767,539.54 
(Investment Type) 44 FMC DISCOUNT NOTES 6.79% (C) 4.163 4.294 97.088 184,800,000.00 179,427, 91M Gr 
(Investment Type) 81 COMMERCIAL PAPER DISC 1.23% (C) 3.400 3.410 99.698 30,000,000.00 29),909),8337388 
(Investment Type) 91 NEGOTIABLE C.D.'S 15. 523:6C) 4.097 4.097 100.000 410,000,000.00 410,000,000.00 
(Investment Type) 1010 PUBLIC TIME DEPOSIT .04% (C) 3.390 3.390 100.000 1,100,000.00 1,100,000.00 
ASSETS FIXED 4.314 4.447 98.942 2,670,230,000.00 2,641, 982,387.42 
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(RPTMKT) 


INVEST 
NUMBER 


MR 
DESCRIPTION 
PURCHASE MATURITY DATE 
UNITED STATES TREAS BILLS 
08/20/01 10/04/01 
UNITED STATES TREAS BILLS 
08/14/01 10/11/01 
UNITED STATES TREAS BILLS 
07/24/01 10/18/01 
UNITED STATES TREAS BILLS 
08/20/01 10/25/01 
UNITED STATES TREAS BILLS 
08/20/01 11/08/01 
UNITED STATES TREAS BILLS 
09/06/01 11/08/01 
UNITED STATES TREAS BILLS 
09/06/01 11/08/01 
UNITED STATES TREAS BILLS 
08/20/02 11/23/01 
UNITED STATES TREAS BILLS 
02/21/01 11/29/01 
UNITED STATES TREAS BILLS 
08/20/01 01/03/02 
UNITED STATES TREAS BILLS 
07/24/01 01/17/02 
UNITED STATES TREAS BILLS 
07/24/01 01/17/02 
UNITED STATES TREAS BILLS 
08/14/01 01/17/02 
UNITED STATES TREAS BILLS 
09/10/01 01/31/02 
UNITED STATES TREAS BILLS 
09/10/01 01/31/02 
UNITED STATES TREAS BILLS 
09/10/01 01/31/02 
UNITED STATES TREAS BILLS 
09/10/01 01/31/02 
UNITED STATES TREAS BILLS 
09/10/01 01/31/02 
UNITED STATES TREAS BILLS 
09/10/01 01/31/02 
UNITED STATES TREAS BILLS 
09/10/01 02/14/02 
UNITED STATES TREAS BILLS 
09/10/01 02/14/02 
UNITED STATES TREAS BILLS 
09/10/01 02/14/02 
UNITED STATES TREAS BILLS 
09/10/01 03/07/02 
UNITED STATES TREAS BILLS 


09/10/01 03/07/02 


Golf XY / C10) UNE Y. 


DANIEL 


OF 
DALY 


SAN 
4 


PR AN CLS © 


tos) oro 4 a4 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 09/30/01 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 

912795HR5 19 
40 

912795GS4 19 
89 

912795HS3 aig) 
40 

912795HT1 19 
40 

912795GT2 19 
40 

912795G6T2 19 
45 

9127956T2 19 
89 

912795HW4 19 
40 

912795HM6 19 
40 

912795JA0 19 
40 

912795JC6 ale) 
40 

912795IC6 19 
40 

912795JC6 19 
40 

912795JE2 19 
40 

912795JE2 19 
40 

912795JE2 19 
40 

912795JE2 ng 
87 

912795JE2 ag 
87 

912795JE2 119 
40 

912795JG7 1g 
40 

912795JG7 19 
89 

912795JG7 1) 
87 

912795JJ1 19 
40 

912795331 ALS) 
45 


CPN RATE 
YTM TR 


3.4288 
3.4550 
3.4838 
3.31150 
353393 
3.2900 
323193 
3.3400 
31.3596 
3.3450 
3.3647 
3.2800 
3.3086 
4.5550 
4.7229 
3.2400 
3.2801 
3.4150 
3.4733 
Se 450 
3:5 4733 
3.2600 
3.23067 
3.1200 
321592 
31150 
3.1540 
3.1200 
3.1592 
3.1000 
3.1386 
3.1200 
3.2592 
3}5 2150 
3.1540 
3). 22:00 
3.1630 
3.1200 
3.1630 
3.1200 
3.1630 
S250 
3.1740 
3.1200 
3.1689 


PAR/ SHARES 
BOOK 
10,000,000.00 
9,,9587625).00 
50,000,000.00 
49°°125,:305.56 
20,000,000.00 
19,834,927.78 
50,000,000.00 
49,696,125.00 
50,000,000.00 
49, 633,888.89 
10,000,000.00 
OF 94 550500: 
9,000,000.00 
879477316525 
5,000,000.00 
A 9967122222 
14,000,000.00 
13, 502,239.72 
5,000,000.00 
4,938,800.00 
14,000,000.00 
13,764,934.17 
6,000,000.00 
D7 SOI ZoW 20 
40,000,000.00 
39,434, 933.33 
25,000,000.00 
24,690,166.67 
20,000,000.00 
19), 7527.930..56 
10,000,000.00 
9,876,066.67 
15,000,000.00 
14) 857290567. 
25,000,000.00 
24,690,166.67 
25,000,000.00 
24,690, 663.19 
25,000,000.00 
2476597, 8331233 
25,000,000.00 
ZOOS IF 88333 
25,000,000.00 
24,659,833. 33 
10,000,000.00 
9,845,486.11 
12,000,000.00 
11,814,880.00 


487 


MARKET VALUE 
MARKET PRICE 
9,996,250.00 
99.96250000000 
4'9'-960,.937 50 
99.92187500000 
19% Of ,63.4 458 
99.88815789474 
49,927,884.62 
9989976923077 
49,866,406.25 
99.73281250000 
97 973,281. 520 
99.73281250000 
8, Gio 7958.3 
99.73281250000 
4,981,931.82 
99. 63863636364 
37 944; 989575 
99.60706967213 
4,969,401.04 
99. 38802083333 
13,901,204:55 
99.29431818182 
D7 9 Dik COIS 09 
99.29431818182 
397 TUT 121 27 
99.29431818182 
24; 8007, 151.21 
99.20060483871 
19,840,120;97 
99.20060483871 
9,920,060.48 
99.20060483871 
14,880,090.73 
99.20060483871 
24,800,151.21 
99.20060483871 
24,800,151.21 
99.20060483871 
24, 77675721. 01 
99.10688405797 
ZA Ops Ole OM 
99.10688405797 
ZAP TT 67 T2101 
99.10688405797 
OF OOS 2 ela 
98.98172169811 
11,877,806.60 
98.98172169811 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
38), 61'6;..6:7 
SUNGARD 
2277333..33 
SUNGARD 
132,441.66 
SUNGARD 
19373775100 
SUNGARD 
192, 208.33 
SUNGARD 
23,194.44 
SUNGARD 
20, 906225 
SUNGARD 

U9 7133.33 
SUNGARD 
393,248.34 
SUNGARD 
18,900.00 
SUNGARD 
Oe 6301. 83 
SUNGARD 

39 (27:26:50 
SUNGARD 
173,866.67 
SUNGARD 
45,500.00 
SUNGARD 
36; 341-67 
SUNGARD 
18,200.00 
SUNGARD 
20, L25'00 
SUNGARD 
45,500.00 
SUNGARD 
45,427.08 
SUNGARD 
45,500.00 
SUNGARD 
45,500.00 
SUNGARD 
45,500.00 
SUNGARD 
DSF A728) sll 7) 
SUNGARD 
21,840.00 
SUNGARD 


10/02/01 


PAGE: 1 
00:04:30 


UNREALIZED GAIN 
UNREALIZED LOSS 


=99 IO 
8,298.61 


HO; 262.5164 
38,384.62 
40,309.03 

8,936.81 

1a JSOn68 

67076 327 
49,501.69 
eT LOWE O 4 
44,634.55 
OP E2Z9 09 
NOG I25 2287 
64,484.54 
51,248.74 
25,,-793 <8 
37,674.06 
64,484.54 
64,060.94 
71,387.68 
11, 387168 
71,387 268 
34,456.89 


41,086.60 
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(RPTMKT ) 


INVEST DESCRIPTION 
PURCHASE MATURITY DATE 


NUMBER 


> PP BY 


DP 


M 


38970 UNITED STATES TREAS BILLS 


09/13/01 03/14/02 


38971 UNITED STATES TREAS BILLS 


09/13/01 03/14/02 


38972 UNITED STATES TREAS BILLS 


SUBTOTAL 


38627 


37994 


37995 


35462 


35521 


3952/3 


35524 


35526 


3952) 


35528 


38096 


38097 


38098 


38099 


38100 


38101 


35724 


38374 


UNITED STATES TREAS NTS 


T 


09/13/01 03/14/02 


(Investment Type) 


12701/00, 10/31/01 


NOTE « (99). 23) 
11/30/99 11/30/01 
NOTE (99.23) 


11/30/99 11/30/01 
NOTE 

12/31/96, 12/31/01 
NOTE (98.10) 
01/31/97 01/31/02 
NOTE (99.11) 
01/31/92. 01/31/02 
NOTE (99.25) 
01/31/95: 01/31/02 
NOTE (99.16) 
01/31/97 01/31/02 
NOTE (99.16) 
01/31/97 01/31/02 
NOTE (99.16) 
01/31/97 01/31/02 
NOTE (99.18) 
01/31/00 01/31/02 
NOTE (99.25) 
01/31/00 01/31/02 
NOTE (99.25) 
01/31/00 01/31/02 
NOTE (99.18) 
01/31/00 01/31/02 
NOTE (99.25) 
01/31/00 01/31/02 
NOTE (99.18) 
01/31/00 01/31/02 
NOTE (99.16) 
04/30/97 04/30/02 
NOTE (99.16) 
06/30/00 06/30/02 


GrERY /-¢ O.U ND Y 


R 


11 TREASURY BILLS 


DANIEL 


OF 
DALY 


SAN 
4 


FRANCISCO 


tS) = 9.954 = 4 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 09/30/01 
MAJOR SORT KEY IS ICC# 


FUND CPN RATE 


CUSIP BANK 

BROK SAFE 

912795JK8 19 91:9 
87 000 

912795JK8 19 900 
87 000 

912795JK8 19 9906 
87 000 

18.77% (M) 

9128275R9 1S 100 
40 000 

912827 2C5 9 100 
40 000 

9128272C5 19 100 
87 000 

9128272E1 19 100 
40 000 

912827266 19 di: 
89 000 

912827266 19 a 
74 000 

9128272G6 19 100 
87 000 

9128272G6 19 100 
89 000 

9128272G6 19 100 
89 000 

9128272G6 19 100 
74 000 

9128275x6 149 A 
40 000 

9128275X6 19 100 
45 000 

9128275xX6 19 100 
89 000 

9128275X6 19 100 
89 000 

9128275x6 19 100 
87 000 

9128275x6 19 100 
87 000 

9128272S0 a) if 
50 000 

9128272Y7 19 100 
87 000 


YTM TR 


5.87/90 
6.0907 
5.8750 
6.0306 
5.8750 
6.0306 
6.1250 
6.1864 
6.2500 
6.6536 
6.2500 
6.4092 
6.2500 
6:5 3001: 
6.2500 
6.3720 
6.2500 
6.3609 
6.2500 
6.3:102 
6.3750 
6.6164 
€..3:750 
6.5061 
6.35750 
6.5061 
6.3750 
6.6121 
6.33750 
6.5019 
6.3750 
6.6121 
6.6250 
6.7526 
6.2500 
6.5249 


PAR/ SHARES 
BOOK 
1,000,000.00 
984,226.67 
5,000,000.00 
4,921,,133..33 
4,000,000.00 
3,936, 906. 67 
510,000,000.00 
504,231, 643.62 


26,000,000.00 
25, 949), 218). 75 
25,000,000.00 
24,927,734.38 
25,000,000.00 
24,927,734.38 
10,000,000.00 
9,976,562.50 
20,000,000.00 
19, 661), 368.75 
6,000,000.00 
5,959, 687.50 
5,000,000.00 
4,988,350.00 
10,000,000.00 
9,948,437.50 
10,000,000.00 
9', 953), 125:..00 
10,000,000.00 
9,949,218.75 
8,000,000.00 
7,964,375.00 
8,000,000.00 
7, 980,625.00 
8,000,000.00 
7,980, 625.00 
8,000,000.00 
7,965,000.00 
8,000,000.00 
7,981,250.00 
8,000,000.00 
7,965,000.00 
10,000,000.00 
9,946, 600.00 
25,000,000.00 
24,873,046.88 


48 7 


MARKET VALUE 
MARKET PRICE 
989, 503:..01 
98.95030120482 
4,947,515.06 
98.95030120482 
37:958),,012).05 
98.95030120482 
507),,1:93;,.155:.98 
99.44963800000 


26, 073;,:125...00 
100.2812500000 
25,,1327:8:12:250 
100.5312500000 
25;, 13:2,781:2,.50 
100.5312500000 
10,087,500.00 
100.8750000000 
20,250,000.00 
101.2500000000 
6,075,000.00 
101.2500000000 
5,062,500.00 
101.2500000000 
10,125,000.00 
101.2500000000 
10,125,000.00 
101.2500000000 
10,125,000.00 
101.2500000000 
8,102,500.00 
101.2812500000 
8,102,500.00 
101.2812500000 
8,102,500.00 
101.2812500000 
8,102,500.00 
101.2812500000 
8,102,500.00 
101.2812500000 
8,102,500.00 
101.2812500000 
10,240, 625.00 
102.4062500000 
257, 695,312.50 
102.7812500000 


RUN: 


10/02/01 


PAGE: 2 
00:04:30 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


1,560.00 
SUNGARD 
7,800.00 
SUNGARD 
6,240.00 
SUNGARD 


63972251494 
SUNGARD 
493 7596231 
SUNGARD 
493.5:916:.3)1: 
SUNGARD 
154,789.40 
SUNGARD 
21:0 79975483 
SUNGARD 
63721791535 
SUNGARD 
52,649.46 
SUNGARD 
105,298.91 
SUNGARD 
105 72;98%911 
SUNGARD 
105; 29892: 
SUNGARD 
85,9239 
SUNGARD 
85,7923 5911 
SUNGARD 
85,923 50 
SUNGARD 
85923591 
SUNGARD 
85,2923),9i1 
SUNGARD 
857,923 7194: 
SUNGARD 

ZN LASS 
SUNGARD 
S94 7GH0 392 
SUNGARD 


3, 146.34 
18,581.73 
14,865.38 


= 9:9)" 677: 


123,906.25 
205,078.12 
205, O82 
UVOF 93750 
588,631.25 
ID S250 

74,150.00 
176,902.50 
17d, £8515 :100 
LIDp 182s 
138200 
L247, 8752010 
124,,:875=00 
137,500.00 
L21),;-2505/00 
137, 500.00 
2:94), 025100 


822,265.62 
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(RPTMKT ) 


INVEST 
NUMBER 


DESCRIPTION 


M 


Cat Tay s/ C20" UN TY 


R 


PURCHASE MATURITY DATE 


NOTE (99.16) 
06/30/00 06/30/02 
NOTE (99.16) 
06/30/00 06/30/02 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31798 03/31/03 
NOTE (99.7) 
07/02/01 06/30/03 
NOTE (99.7) 
07/02/01 06/30/03 
NOTE (99.7) 
07/02/01 06/30/03 
NOTE (99.7) 
07/02/01 06/30/03 
NOTE (99.135) 
07/09/01 06/30/03 
NOTE (99.135) 
07/09/01 06/30/03 
NOTE (88.20) 
09/27/94 08/15/03 
NOTE (95.26) 
11/28/00 11/15/03 
NOTE (99.23) 
04/11/01 11/15/03 
NOTE (99.16) 
05/15/01 11/15/03 
NOTE (99.15) 
05/15/01 11/15/03 
NOTE (99.15) 
05/16/01 11/15/03 
NOTE (99.11) 
05/18/01 11/15/03 
NOTE (99.13) 
05/23/01 11/15/03 
NOTE (99.13) 
05/237 0% 11715703 
NOTE (99.13) 
05/23/01 11/15/03 
NOTE (99.12) 
05/23/01 11/15/03 
NOTE (99.10) 
O57/25/ Ol Wii/ 15/08 


DANTEL 


OF 
Dy ALY 


SAN 
4 


ERAN € IS ¢ 0 


ee itm aed 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 09/30/01 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 

OV28272Y7 19 
40 

9128272Y7 19 
89 

9128274B5 19 
89 

9128274B5 19 
89 

9128274B5 19 
89 

9128274B5 19 
89 

912827620 dE) 
40 

912827620 19 
45 

912827620 EQ 
89 

912827620 19 
87 

912827620 19 
87 

912827620 EO 
40 

40 

40 

9128274U3 19 
40 

9128274U3 ES 
87 

9128274U3 19 
40 

9128274U3 19 
45 

9128274U3 159 
87 

9128274U3 19 
40 

9128274U3 19 
40 

9128274U3 ALY) 
87 

9128274U3 19 
89 

9128274U3 19 
87 

9128274U3 19 
45 


CPN RATE 
YTM TR 


6.5249 
5.5000 
5.6148 
5.5000 
5.6160 
5.5000 
5.6148 
5.5000 
5.6043 
Sie 8/50 
4.2836 
3.8750 
4.2877 
328750 
4.2877 
37.8350 
4.2877 
3.8750 
4.1866 
3.8750 
4.1824 
5.7500 
T0200. 
4.2500 
5.8164 
4.2500 
4.3676 
4.2500 
4.4736 
4.2500 
4.4803 
4.2500 
4.4805 
4.2500 
4.5313 
4.2500 
4.5089 
4.2500 
4.5089 
4.2500 
4.5055 
4.2500 
4.5258 
4.2500 
A= 3533 


PAR/ SHARES 
BOOK 
25,000,000.00 
24,873,046.88 
25,000,000.00 
24,873,046.88 
200,000.00 
19:9), 0103.00 

8, 650,000.00 
8,606, 732.50 
150,000.00 
149,257.50 
1,000,000.00 
995,500.00 
10,000,000.00 
9,924,762.23 
10,000,000.00 
9,923, 980.98 
10,000,000.00 
9923; 980.98 
10,000,000.00 
9,923,980.98 
15,000,000.00 
14,926,324.73 
20,000,000.00 
9, 903732880 
5,000.00 
4,431.25 
15,000,000.00 
14,368,359.38 
20,000,000.00 
19,942,187.50 
50,000,000.00 
AQF 1387 2816225 
25,000,000.00 
24,865, 234.38 
20,000,000.00 
19,894,497.28 
20,000,000.00 
£97-8757.679235 
30,000,000.00 
29,847,248. 64 
15,000,000.00 
14, 923,624.33 
15,000,000.00 
14,924,796.20 
15,000,000.00 
14 OT pl 642.95 
20,000,000.00 
LOR SS2pa12183 


48 7 


MARKET VALUE 
MARKET PRICE 
25, 695, 312.50 
102.7812500000 
25,695; 312.50 
102.7812500000 
208,187 «90 
104.0937500000 
9,004,109.38 
104.0937500000 
156,140.63 
104.0937500000 
1,040, 937.50 
104.0937500000 
10,187,500.00 
101.8750000000 
10,187,500.00 
101.8750000000 
10, 187, 500.00 
101.8750000000 
10,187,500.00 
101.8750000000 
N5;,.284,,.250::00 
101.8750000000 
20,375,000.00 
101.8750000000 
5,265.63 

105. 3125000000 
lS Ade, VOM OO 
102.7812500000 
20,556; 250.00 
102.7812500000 
517390; 625.00 
102.7812500000 
257; 695; 312: 50 
102.7812500000 
20,556, 250.00 
102.7812500000 
20,556, 250.00 
102.7812500000 
30,834,375.00 
102.7812500000 
NS; 4117 187550 
102.7812500000 
15; 4d UB72 50 
102.7812500000 
157 4175 L850 
102.7812500000 
207 956,250.00 
102.7812500000 


RUN: 


10/02/01 


PAGE: 3 
00:04:30 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


3:94),870. 92 
SUNGARD 
3947, 8701592 
SUNGARD 
S022 
SUNGARD 

1 2.307300 
SUNGARD 
22.66 
SUNGARD 
151520 
SUNGARD 
97,927.99 
SUNGARD 

OF 2199 
SUNGARD 
977, 9272.99 
SUNGARD 

OM O29 
SUNGARD 
146,891.98 
SUNGARD 
199; 8595.. 957 
SUNGARD 
36: 7:2 
SUNGARD 
240,794.84 
SUNGARD 
3217, 059278 
SUNGARD 
802,649.46 
SUNGARD 
401,324.73 
SUNGARD 
321,059). 78 
SUNGARD 
321,059.78 
SUNGARD 
481,589.67 
SUNGARD 
240,794.84 
SUNGARD 
240,794.84 
SUNGARD 
240,794.84 
SUNGARD 
32 OSI en 
SUNGARD 


822,,265)..62 
822,269.62 
OA 50 
397,376.88 
6,883.13 
45,437.50 
264,843.75 
265,625.00 
265,625.00 
2657629 -.00 
369,140.62 
490,625.00 
834.38 
1,048,828.12 
614,062.50 
1, 6527343279 
830,078.12 
664,062.50 
687,500.00 
1,014,843.75 
507,421.87 
506,250.00 
Sls cAtsHies 25) 


696,875.00 
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(RPTMKT) 


INVEST 
NUMBER 


> Pp Pp 


QD 


DESCRIPTION 
PURCHASE MATURITY DATE 


T 


ft 


NOTE (99.20) 
06/04/01 11/15/03 
NOTE (99.20) 
06/04/01 11/15/03 
NOTE (99.22) 
02/16/99 02/15/04 
NOTE (99.12) 
02/16/99 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.18) 
08/15/00 02/15/04 
NOTE (99.11) 
02/16/01 02/15/04 
NOTE (99.26) 
02/23/01 02/15/04 
NOTE (100.21) 
03/29/01 02/15/04 
NOTE (100.22) 
04/16/01 02/15/04 
NOTE (100.22) 
04/16/01 02/15/04 
NOTE (100.22) 
04/16/01 02/15/04 
NOTE (100.22) 
04/16/01 02/15/04 
NOTE (100.20) 
04/16/01 02/15/04 
NOTE (100.12) 
04/17/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (101.18) 
08/07/01 02/15/04 
NOTE «(99. 47) 
11/15/99 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 


M 


Cell Yoo/eCOPus Nel y 


R 


DANIEL 


OF 
DALY 


SAN 
4 


Re Re aan Galas. © 


gL) ss to) ctor meta 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 09/30/01 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 

9128274U3 19 
87 

9128274U3 ak) 
87 

912827506 19 
74 

9128275A6 19 
74 

9128275A6 19 
40 

9128275A6 aby) 
45 

912827506 169 
89 

912827506 19 
40 

9128275A6 19 
40 

9128275A6 a) 
40 

9128275A6 19 
87 

9128275A6 IES 
40 

9128275A6 aie) 
45 

9128275A6 19 
87 

9128275A6 Ig) 
89 

9128275A6 19 
87 

9128275A6 19 
40 

9128275A6 KS 
89 

9128275A6 19 
45 

9128275A6 19 
40 

9128275A6 ay) 
87 

9128275F5 19 
45 

9128275F5 ES 
45 

9128275F5 19 
87 


CPN RATE 
YTM TR 
4.2500 
4.4261 
4.2500 
4.4142 
4.7500 
4.8246 
4.7500 
4.8925 
4.7500 
6.0915 
4.7500 
6.0915 
4.7500 
6.0915 
4.7500 
6.1845 
4.7500 
4.9941 
4.7500 
4.8236 
4.7500 
4.5147 
4.7500 
4.4868 
4.7500 
4.4868 
4.7500 
4.4838 
4.7500 
4.4868 
4.7500 
A O222 
4.7500 
4.6109 
4.7500 
4.5758 
4.7500 
4.5848 
4.7500 
4.5818 
4.7500 
4.0945 
532500 
5.8824 
5.2500 
6.7885 
5.2500 
6.7931 


PAR/ SHARES 
BOOK 
15,000,000.00 
14,973; 709.24 
25,000,000.00 
24,963,018.01 
15,000,000.00 
47-950; 181225 
15,000,000.00 
14, 906,250.00 
15,000,000.00 
4,374,218... 75 
15,000,000.00 
147374,218.75 
15,000,000.00 
14, 374,218.75 
15,000,000.00 
14,332, 031.25 
30,000,000.00 
29,798, 437.50 
18,000,000.00 
17,963,437.50 
10,000,000.00 
10,062,500.00 
10,000,000.00 
10,068,750.00 
10,000,000.00 
10,068,750.00 
10,000,000.00 
10,069,531. 25 
10,000,000.00 
10,068, 750.00 
10,000,000.00 
10;,059;,375...00 
25,000,000.00 
29,089; 843.79 
25,000,000.00 
25, 111; 328513 
25,000,000.00 
25,105,468.75 
25,000,000.00 
2571077421.88 
25,000,000.00 
25,388,671.88 
20,000,000.00 
19,506, 250.00 
10,000,000.00 
9), 467,187.50 
10,000,000.00 
9,465,625.00 


487 


MARKET VALUE 
MARKET PRICE 
Von aly 87.50 
102.7812500000 
297,699, 312.50 
102.7812500000 
15, 600,000.00 
104.0000000000 
15, 600,000.00 
104.0000000000 
15,600,000.00 
104.0000000000 
15, 600,000.00 
104.0000000000 
15, 600,000.00 
104.0000000000 
15, 600,000.00 
104.0000000000 
31,200,000.00 
104.0000000000 
18,720,000.00 
104.0000000000 
10, 400,000.00 
104.0000000000 
10,400,000.00 
104.0000000000 
10,400,000.00 
104.0000000000 
10, 400,000.00 
104.0000000000 
10,400,000.00 
104.0000000000 
10,400,000.00 
104.0000000000 
26,000,000.00 
104.0000000000 
26,000,000.00 
104.0000000000 
26,000,000.00 
104.0000000000 
26,000,000.00 
104.0000000000 
26,000,000.00 
104.0000000000 
2170687 750700 
105.3437500000 
1075347375200 
105.3437500000 
10,5347 375.00 
105.3437500000 


RUN: 


10/02/01 


PAGE: 4 
00:04:30 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


240,794.84 
SUNGARD 
401,324.73 
SUNGARD 
90,998.64 
SUNGARD 
90,998.64 
SUNGARD 
90,998.64 
SUNGARD 
90,998.64 
SUNGARD 
90,998.64 
SUNGARD 
90,998.64 
SUNGARD 
LOU. 99 228 
SUNGARD 
HOG, 19837 
SUNGARD 
60,665.76 
SUNGARD 
60,665.76 
SUNGARD 
60,665.76 
SUNGARD 
60,665.76 
SUNGARD 
60,665.76 
SUNGARD 
60,665.76 
SUNGARD 
151,664.40 
SUNGARD 
151,664.40 
SUNGARD 
151,664.40 
SUNGARD 
151,664.40 
SUNGARD 
151,664.40 
SUNGARD 
396, 6038026 
SUNGARD 
198, 301-63 
SUNGARD 
L987 S063 
SUNGARD 


478,125.00 
1307, 083% 06 
649,218.75 
693,750.00 
1, 2257, 181525 
7229), (O25 
L225, 18 L259 
1,267; 968% 7/5 
1, 401, 962). 50 
156, OOZ 00 
337,500.00 
331,-250'-00. 
33157250500 
330,468.75 
331,7250)/500 
340,625.00 
910), 156.25 
888,671.87 
894,53 329 
892, STR 12 
olds, 326 le. 
1562; 500600 
1,067,187.50 


1,068,750.00 
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(RPTMKT ) 


Cel LY, /C OVU IN oY 


M 


R 


DANIEL 


OSE 
DALY 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 09/30/01 
MAJOR SORT KEY IS ICC# 


INVEST DESCRIPTION CUSIP BANK FUND 
NUMBER PURCHASE MATURITY DATE BROK SAFE 
A 38275 T NOTE (99.22) 9128275F5 19 100 
05/10/00 05/15/04 89 000 
A 38276 T NOTE (99.22) 9128275F5 ug 100 
05/10/00 05/15/04 40 000 
A 38810 T NOTE (101.30) 9128275F5 19 100 
05/02/01 05/15/04 40 000 

SUBTOTAL (Investment Type) 12 TREASURY NOTES 41.68% (M) 
A 38842 FEDERAL HOME LOAN BANK 3133MFJL3 19 100 
06/05/01 06/05/02 40 000 

SUBTOTAL (Investment Type) 22 FEDERAL HOME LOA - 93% (M) 
A 38844 FEDERAL NATL MTG ASSN 31359MJF1 19 100 
06/05/01 05/23/03 45 000 
A 38845 FEDERAL NATL MTG ASSN 31359MJF1 9 100 
06/05/01 05/23/03 45 000 

SUBTOTAL (Investment Type) 23 FEDERAL NATIONAL 1.28% (M) 
A 38574 FEDERAL NATL MTG ASSN DISC 313589MP5 i) 100 
10/18/00 10/05/01 40 000 
A 38575 FEDERAL NATL MTG ASSN DISC 313589MP5 19 100 
10/18/00 10/05/01 40 000 
A 38685 FEDERAL NATL MTG ASSN DISC 313589MP5 1:9 926 
01/26/01 10/05/01 40 000 
A 38926 FEDERAL NATL MTG ASSN DISC 313589MP5 19 3 
08/14/01 10/05/01 87 000 
A 38643 FEDERAL NATL MTG ASSN DISC 313589NT6 1S 930 
12/14/00 11/02/01 40 000 
A 38781 FEDERAL NATL MTG ASSN DISC 313589NT6 19 9904 
04/09/01 11/02/01 40 000 
A 38669 FEDERAL NATL MTG ASSN DISC 313589PHO 19 902 
01/08/01 11/16/01 40 000 
A 38944 FEDERAL NATL MTG ASSN DISC 313589PN7 19 859 
08/31/01 11/21/01 40 000 
A 38633 FEDERAL NATL MTG ASSN DISC 313589PX5 iLY) 9530 
12/11/00 11/30/01 45 000 
A 38670 FEDERAL NATL MTG ASSN DISC 313589PxX5 19 907 
01/08/01 11/30/01 40 000 


SAN BR peNeCe LSC. 
AAO. Oe 4) — 448: 
CPN RATE PAR/ SHARES MARKET VALUE 
YTM TR BOOK MARKET PRICE 


5.2500 
6.7885 
5.2500 


4.9875 
91. 2289 


4.0000 


4.0000 
4.0258 


4.7000 
4.7000 


4.7000 
4.7000 


6.1100 
6.4982 
6.1050 
6.4926 
4.9700 
5.1491 
3.4400 
3.4572 
5.7400 
6.0517 
4.1800 
4.2829 
4.9200 
Souls 
3.3500 
3\-37/58 
5.7200 
6.0609 
4.9000 
Senl27/S) 


10,000,000.00 
9,467, U8 1.90 
20,000,000.00 
18,934 ,375..00 
50,000,000.00 
90,.9:60,.937.50 
1093005000.00 
10853277 63:..33 


25,000,000.00 
24,993,750.00 


25,000,000.00 
24,993, 750-00 


20,000,000.00 
20,031, 333.33 
14,000,000.00 
N47 0245,:933..33 
34,000,000.00 
34,053,266. 66 


5,000,000.00 
4,701,288.89 
20,000,000.00 
1L8,,806,133..33 
2,500,000.00 
2,413,025.00 
50,000,000.00 
AS 1/5 O95 2016 
23,000,000.00 
21,815,487 .22 
15,000,000.00 
14, 639,475.00 
4,775,000.00 
4,571,394.00 
2,400,000.00 
2,381,686. 67 
25,000,000.00 
23) 993), 833233 
8,000,000.00 
7,645,022.22 


107534,.375.000 
105. 3437500000 
21,068,750.00 
105.3437500000 
52, 07:1, 875.00 
105.3437500000 


1126210265. 64 
103.0379790000 


257.29 1 OU ZO 
101.0312500000 


25,257 ;,81'2)..90 
101.0312500000 


20,287,500.00 
101.4375000000 
14,201,250.00 
101.4375000000 


34,488,750.00 
101.4375000000 


4,998,544.44 
99.97088888889 
E9994? S18 
99.97088888889 

Zp ADF LUZ AZ 2 
99.97088888889 
49,985,444.44 
99.97088888889 
22,946,435.56 
heya tonya tala Eas alata 
14, 965,066.67 
99). HOMael Sa 

4,759,014.36 
99. 66522222222 

2739092500 
99. 62883333333 
24,894,583. 33 
99)591/8333383333 

7,966, 266.67 
99)97/833333333 


RUN: 


10/02/01 


PAGE: 5 


00:04:30 


CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 


198,301.63 
SUNGARD 
396,603.26 
SUNGARD 
991 508.15 
SUNGARD 


3225 222122 
SUNGARD 


334,222.22 
SUNGARD 
23377999799 
SUNGARD 


2957 3:60 OW 
SUNGARD 
1,180,300.00 
SUNGARD 
85,594.44 
SUNGARD 

2297, 3331.53 
SUNGARD 
1,067), 161.67 
SUNGARD 
304,791.67 
SUNGARD 
LISS Le 
SUNGARD 
67,-923.-383 
SUNGARD 

1, L677, BSS 94 
SUNGARD 
289,644.45 
SUNGARD 


UNREALIZED LOSS 


1, O107-/1:87)5.50 
2,,.23'4;, S:10.500 


1,710,937 250 


287,500.00 


201, 250'=0.0 


1,938.88 
7,744.45 
652-78 

4, D9 e0D 
63,786.67 
20,800.00 
14,033.19 
2,482.00 
132,916.66 


31,600.00 
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(RPTMKT ) 


INVEST 
NUMBER 


SUBTOTAL (Investment Type) 


38765 


38945 


38688 


SUBTOTAL (Investment Type) 


38870 


38930 


38927 


38946 


38947 


38948 


DESCRIPTION 
PURCHASE MATURITY 
FEDERAL NATL MTG ASSN 


01/08/01 11/30/01 
FEDERAL NATL MTG ASSN 
01/26/01 12/28/01 
FEDERAL NATL MTG ASSN 
02/27/01 12/28/01 

FNMA DISCOUNT NOTES 
04/09/01 02/08/02 
FEDERAL NATL MTG ASSN 
03/09/01 02/22/02 
FEDERAL NATL MTG ASSN 
03/09/01 02/22/02 
FEDERAL NATL MTG ASSN 
03/09/01 02/22/02 
FEDERAL NATL MTG ASSN 
03/09/01 02/22/02 
FEDERAL NATL MTG ASSN 
03/09/01 02/22/02 

FNMA DISCOUNT NOTES 
09/25/01 04/11/02 


41 


FEDL FARM CRED BK CONS 
03/29/01 11/02/01 
FEDL FARM CRED BK CONS 
08/31/01 11/02/01 
FEDL FARM CRED BK CONS 
01/26/01 01/24/02 


42 


FEDL HOME LOAN BK CONS 
07/09/01 10/05/01 
FEDL HOME LOAN BK CONS 
08/14/01 10/12/01 
FEDL HOME LOAN BK CONS 
08/14/01 11/02/01 
FEDL HOME LOAN BK CONS 
08/31/01 11/06/01 
FEDL HOME LOAN BK CONS 
08/31/01 11/07/01 
FEDL HOME LOAN BK CONS 
08/31/01 11/07/01 


Cl TY /- 6 O U-NaT Y 


MR 


DATE 


: DANIE 


OOF 
L DALY 


SAN 


4 


FRANCISCO 


eae O44 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 09/30/01 
MAJOR SORT KEY IS ICC# 


CUSIP 


313589PX5 


313589RB1 


313589RB1 


313589SV6 


313589TK9 


313589TK9 


313589TK9 


313589TK9 


313589TK9 


313589VK6 


FNMA DISCOUNT NO 8.43% (M) 


DISC 


DISC 


DISC 


FARM 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


313313NT1 
3133 P3NTE 


313313SE9 


CREDIT DISC 


313385MP8 
313385MW3 
313385NT9 
313385NX0 
313385NY8 


313385NY8 


BANK FUND 

BROK SAFE 
19 91) 
40 000 
1g 924 
40 000 
19 100 
40 000 
19 876 
40 000 
19 918 
40 000 
19 907 
40 000 
age) 904 
40 000 
19 903 
40 000 
£9 877 
40 000 
nye) 9903 
40 000 
19 100 
40 000 
19 858 
40 000 
19 9530 
40 000 

- 95% (M) 
9 9907 
40 000 
19 805 
40 000 
19 9532 
40 000 
19 879 
40 000 
19 804 
40 000 
I) 924 
40 000 


CPN RATE 
YTM TR 
4.9000 
5275 
4.9100 
5.1458 
4.6000 
4.7859 
4.1300 
4.2797 
4.5200 
4.7278 
4.5200 
4.7278 
4.5200 
4.7278 
4.5200 
4.7278 
4.5200 
4.7278 
2.3800 
2.4116 
4.6156 
4.8056 


4.4200 
4.5416 


4.3349 


3.6000 
3.6320 
3.4200 
3.4393 
3.3700 
3.3954 
3.3600 
Sioeshot bal 
3.3600 
3.53815 
3.3600 
353 815 


PAR/ SHARES 
BOOK 
7,000,000.00 
6, 689,394.44 
15,000,000.00 
14, 312,600.00 
25,000,000.00 
24,028,888.89 
6,000,000.00 
D7 1:90;,058..33 
2,000,000.00 
ip OD2 5 ed a 
2,000,000.00 
LOZ rl weld: 
2,000,000.00 
17912, 1. Ee 
2,000,000.00 
1S 92, dele ae 
1,000,000.00 
956,055.56 
11,000,000.00 
10,856,010.00 
228,675,000.00 
220, 600, 352.88 


5,000,000.00 
4,866,172.22 
5,000,000.00 
4,970, 687.50 
5,000,000.00 
4,753,966.67 
15,000,000.00 
14,590, 826.39 


7,000,000.00 
6, 938,400.00 
22,250,000.00 
22,125,288. 75 
25,000,000.00 
24, 822), 0.8 
4,000,000.00 
3,974,986.67 
15,000,000.00 
14, 904,800.00 
15,000,000.00 
14,904,800.00 


48 7 


MARKET VALUE 
MARKET PRICE 
6,970, 483.33 
99.57833333333 
14,907, 233.33 
99°, 38155595556 
24,845, 388.89 
99). 38155595956 
5, 948,216.67 
99.13694444444 
1,980,880.00 
99.04400000000 
1,980,880.00 
99.04400000000 
1,980,880.00 
99.04400000000 
1,980,880.00 
99.04400000000 
990,440.00 
99.04400000000 
10,861,546. 67 
98.74133333333 
227,846,726. 36 
99.63779400000 


4,988,444.44 
99.76888888889 
4,988,444.44 
99.76888888889 
4,961,506.94 
99.23013888889 
14,938,395.82 
99.58930600000 


6719.97 £970.00 
99.97100000000 
22 12327255463 
99.92025000000 
24,942,000.00 
99.76800000000 

3,989,560.00 
99.73900000000 
14 7/9597-71625:50 
99.73175000000 
147,959,762. 50 
99.73175000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
253,438). 89 
SUNGARD 
507,366.67 
SUNGARD 
690,000.00 
SUNGARD 
120,458.34 
SUNGARD 

ol 12889 
SUNGARD 
DL, 728). 8:9 
SUNGARD 
DL, 728...89 
SUNGARD 

51 FIZ 289 
SUNGARD 
25,864.44 
SUNGARD 
4,363.33 
SUNGARD 


114,183.34 
SUNGARD 
14,423.61 
SUNGARD 
168,088.89 
SUNGARD 


58,800.00 
SUNGARD 
101,460.00 
SUNGARD 
112733333 
SUNGARD 
LAFOVSas3 
SUNGARD 
43,400.00 
SUNGARD 
43,400.00 
SUNGARD 


10/02/01 


PAGE: 6 
00:04:30 


UNREALIZED GAIN 
UNREALIZED LOSS 


— 27, 650.00 
87,266.66 
126,500.00 
37,700.00 
17,040.00 
17,040.00 
17,040.00 
17,040.00 
8,520.00 


1 3) 234 


8,088.88 
873393599 


39,451.38 


5,506.88 
16,888.89 
3,000.00 
11), 562.50 


da, S62. 90 
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IS eee toy roy a coat: 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 09/30/01 
MAJOR SORT KEY IS ICC# 


CIlItY 7/6 OU NT ¥ OF 
MR. DANIEL DA Ly Y¥, 
(RPTMKT) 

INVEST DESCRIPTION CUSIP BANK FUND 
NUMBER PURCHASE MATURITY DATE BROK SAFE 
A 38949 FEDL HOME LOAN BK CONS DISC 313385NY8 19 859 
08/31/01 11/07/01 40 000 
A 38974 FEDL HOME LOAN BK CONS DISC 313385NY8 19 9531 
09/17/01 11/07/01 40 000 
A 38953 FEDL HOME LOAN BK CONS DISC 313385PA8 19 9615 
08/31/01 11/09/01 40 000 
A 38951 FEDL HOME LOAN BK CONS DISC 313385P03 19 9901 
08/31/01 11723701 40 000 

SUBTOTAL (Investment Type) 43 FEDERAL HOME LOA 5.12% (M) 
A 38929 FEDL HOME LN MTG CORP DISC N 313397MM0 19 859 
08/14/01 10/03/01 87 000 
A 38785 FEDL HOME LN MTG CORP DISC N 313397MP3 19 9903 
04/09/01 10/05/01 40 000 
A 38898 EMC DISCOUNT NOTES 313397MV0 19 803 
07/11/01 10/11/01 40 000 
A 38899 FMC DISCOUNT NOTES 313397MVO 19 928 
OF/1I/OL TOLL /OD 40 000 
A 38900 FMC DISCOUNT NOTES 313397MVO 19 9534 
07/11/01 10/11/01 40 000 
A 38873 FEDL HOME LN MTG CORP DISC 313397NJ6 19 903 
07/09/01 10/24/01 40 000 
A 38874 FEDL HOME LN MTG CORP DISC 313397PA3 19 860 
07/10/01 11/09/01 40 000 
A 38901 FMC DISCOUNT NOTES 313397PH8 19 190 
07/11/01 11/16/01 40 000 
A 38716 FEDL HOME LN MTG CORP DISC N 313397PL9 19 929 
02/23/01 11/19/01 40 000 
A 38723 FEDL HOME LN MTG CORP DISC N 313397RB9 19 100 
02/27/01 12/28/01 40 000 
A 38952 FEDL HOME LN MTG CORP DISC N 313397RB9 iS 859 
08/31/01 12/28/01 40 000 
A 38664 FEDL HOME LN MTG CORP DISC N 313397RH6 19 902 
01/08/01 01/03/02 40 000 
A 38687 FEDL HOME LN MTG CORP DISC N 313397RH6 19, 9530 
01/26/01 01/03/02 40 000 
A 38717 FEDL HOME LN MTG CORP DISC 313397SM4 19 928 
02/23/01 01/31/02 40 000 
A 38726 FEDL HOME LN MTG CORP DISC 8133/97 TR2 alte) 877 
03/02/01 02/28/02 40 000 
A 38734 FEDL HOME LN MTG CORP DISC 313397TR2 19 923 
03/09/01 02/28/02 40 000 
A 38735 FEDL HOME LN MTG CORP DISC SlS397LTRZ 19 927 
03/09/01 02/28/02 40 000 


CPN RATE 
YTM TR 
3.3600 
37. 38S 
3.1200 
33-1339 
3.3500 
323720 
3.3200 
3.3459 
3.3543 
353759 


3.4500 
3.4666 
4.1900 
4.2792 
3.6100 
3.6436 
3.6100 
3.6436 
3.6100 
3.6436 
3.5900 
3.6287 
3.59700 
36137 
3.57.00 
3<61159 
4.7700 
4.9463 
4.5900 
4.7751 
3.3100 
3.3466 
4.8500 
5210972 
4.9000 
5.1392 
4.7200 
4.9416 
4.5300 
4.7468 
4.5300 
ASHES 
4.5300 
41305 


s 


PAR/ SHARES 
BOOK 
18,000,000.00 
17,885,760.00 
16,000,000.00 
15, 929,280.00 
15,000,000.00 
14,902,291. 67 
1,400,000.00 
1, 389,154.67 
138,650,000.00 
137, 1677939. 94 


11,800,000.00 
117 743,498.33 
20,000,000.00 
19, 583,327.78 
4,000,000.00 
3, 963,097.78 
5,000,000.00 
4), 993), 812.22 
6,000,000.00 
5,944, 646.67 
2,000,000.00 
1,978,659.44 
25,000,000.00 
24,697,541.67 
2,000,000.00 
1,974, 613%,383 
5,000,000.00 
4,821,787.50 
25,000,000.00 
24,031,000.00 
7,000,000.00 
6,923,410.28 
4,000,000.00 
3,806,000.00 
10,000,000.00 
9,534,500.00 
5,000,000.00 
4,775,800.00 
10,000,000.00 
9,543,225.00 
7,000,000.00 
6, 687; 115.55 
8,000,000.00 
7,642,417.77 


4 Ore) 


MARKET VALUE 
MARKET PRICE 
11, Voda tS..00 
99.73175000000 
151,957, 080:.00 
99.73175000000 
1.4%, 957, 987.50 
99.71725000000 
17 3:94, 62050 
99.61575000000 
1387342, 313263 
99.77808400000 


11, 798,.28.9'..0.0 
99.98550000000 
19,994,200.00 
99.97100000000 
31,9977, £007.00 
99.92750000000 
4,996,375.00 
99.92750000000 
5,995, 650.00 
99.92750000000 
1,996, 665.00 
99.83325000000 
24,929,312.50 
99.71725000000 
1; 9937-330:..00 
99.66650000000 
479827237250 
99.64475000000 
24,846,000.00 
99.38400000000 
6,956, 880.00 
99.38400000000 
3,974,724.44 
992368 Taos 
97, 93:6, Slat 
99.36811111111 
A IOP ONZEZZ 
99.19344444444 
9,901, 666.67 
99.01666666667 
6,931, 166: 67 
99.01666666667 
UpIed SOS SS 
99.01666666667 


RUN: 


10/02/01 


PAGE: il 
00:04:30 


CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 
52,080.00 
SUNGARD 

197 413..33 
SUNGARD 
43,270.83 
SUNGARD 
4,002.44 
SUNGARD 


54,280.00 
SUNGARD 
407, 361.11 
SUNGARD 
32,891.41 
SUNGARD 
41,113.89 
SUNGARD 
49,336.66 
SUNGARD 
16777 53'234 
SUNGARD 
2057 770-83 
SUNGARD 
16,263.34 
SUNGARD 
145,750.00 
SUNGARD 
688,500.00 
SUNGARD 
TOF ISTO 4 
SUNGARD 
143,344.44 
SUNGARD 
3377 955.56 
SUNGARD 
144722222 
SUNGARD 
268,025.00 
SUNGARD 
1817 OSie ial 
SUNGARD 
2016, 915s oo 
SUNGARD 


UNREALIZED LOSS 
13,875.00 
8,386.67 
12%, 0257.00 


I, 463.39 


1,388.89 
7-666: 67 
M2 Lier 
26,000.00 
2pA53i533 
14,700.00 
126,500.00 
U3 ole 
25,380.00 
64,.759..99 
39,650.00 
90,416.67 
63,000.01 


72,000.00 
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Coll Y 7/726 2O2U) NET Y. OF SAN PAR AN Gel sco 
MR. DANIEL DAT hy AU 5 =-5 534 = 44.8) 7 
INVESTMENT INVENTORY WITH MARKET VALUE 
(RPTMKT ) 
INVESTMENTS OUTSTANDING AS OF 09/30/01 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
38736 FEDL HOME LN MTG CORP DISC N 313397TR2 19 906 4.5300 8,000,000.00 71, 9215,333:.33 
03/09/01 02/28/02 40 000. 4.7315 7,642,417.77 99.01666666667 
38737 FEDL HOME LN MTG CORP DISC N 313 3972R2 19 908 4.5300 3,000,000.00 2,970,500.00 
03/09/01 02/28/02 40 000°) 4.7325 2,865,906.69 99.01666666667 
38767 FEDL HOME LN MTG CORP DISC N 313397TR2 19 100 4.3100 2,000,000.00 1,980, 333.33 
03/29/01 02/28/02 40 000 4.4906 1,919,546.67 99.01666666667 
38758 FEDL HOME LN MTG CORP DISC N 313397UG4 19 7622 4.2200 13,000,000.00 12,859, 383.33 
03727701 03/15/02 40 000 4.4022 12,462,067.22 98.91833333333 
38786 FEDL HOME LN MTG CORP DISC N 313397UG4 19 920 4.0500 2,000,000.00 1,978, 366.67 
04/09/01 03/15/02 40 000 4.2111 1,923,500.00 98.91833333333 
SUBTOTAL (Investment Type) 44 FMC DISCOUNT NOT 6.80%(M) 4.1628 184,800,000.00 183,821,330.10 
4.2939 179,417,911.67 99.47041700000 
38973 MERRILL LYNCH C/P 590180XF6 19 100 3.4000 30,000,000.00 29,968,150.00 
09/13/01 10/15/01 45 000 3.4103 29,,909,333.33 99.89383333333 
SUBTOTAL (Investment Type) 81 COMMERCIAL PAPER 1.11% (M) 3.4000 30,000,000.00 29,968,150.00 
3.4103 29,909,333.33 99.89383300000 
38879 NEGOTIABLE C.D.'S O6050EYU3 19 900 3.6400 5,000,000.00 5, 001, 3593-16 
07/10/01 10/09/01 40 000 3.6400 5,000,000.00 100.0271831798 
38880 NEGOTIABLE C.D.'S O6050EYU3 19 901 3.6400 5,000,000.00 5, 001,359.16 
07/10/01 10/09/01 40 000 3.6400 5,000,000.00 100.0271831798 
38881 NEGOTIABLE C.D.'S O6050EYU3 19 925 3.6400 20,000,000.00 20,005, 436.64 
07/10/01 10/09/01 40 000 3.6400 20,000,000.00 100.0271831798 
38882 NEGOTIABLE C.D.'S O6050EYV1 19 924 3.6300 40,000.00 40,060.87 
07/10/01 11/20/01 40 000 3.6300 40,000.00 100.1521813280 
38883 NEGOTIABLE C.D.'S O6050EYV1 19 467 3.6300 93,000.00 93), 1.47..53 
07/10/01 11/20/01 40 000 3.6300 93,000.00 100.1521813280 
38884 NEGOTIABLE C.D.'S O6050EYV1 19 471 3.6300 175,000.00 175,266.32 
07/10/01 11/20/01 40 000 3.6300 175,000.00 100.1521813280 
38885 NEGOTIABLE C.D.'S O6050EYV1 19 5005 3.6300 1,000,000.00 1,001), 521 582 
07/10/01 11/20/01 40 000 3.6300 1,000,000.00 100.1521813280 
38886 NEGOTIABLE C.D.'S O6050EYV1 19 892 3.6300 3,000,000.00 3,004,565.44 
07/10/01 11/20/01 40 000 3.6300 3,000,000.00 100.1521813280 
A 38887 NEGOTIABLE C.D.'S O6050EYV1 aly 924 3.6300 21,692,000.00 21125 004 7 
07/10/01 11/20/01 40 000 3.6300 21,692,000.00 100.1521813280 
A 38808 BK AMER C.D. O6050EXP5 19 £00; °452500 50,000,000.00 50,306, 744507 
05/01/01 02/12/02 40 000 4.2500° 50,000,000.00 100.6334881321 
A 38809 BK AMER C.D. 06050EXQ3 19 100 4.2500 50,000,000.00 50),349;, 255.20 
05/01/01 02/26/02 40 000 4.2500 50,000,000.00 100.6985103978 
A 38812 BK AMER C.D. O6050EXU4 19 100 4.2000 50,000,000.00 207370; 825;.09 
05/04/01 03/12/02 40 000 4.2000 50,000,000.00 100.7416501865 
A 38814 BK AMER C.D. O06050EXV2 19 100 4.1000 50,000,000.00 50,472,861.41 
05/07/01 05/01/02 40 000 4.1000 50,000,000.00 100.9457228137 


RUN: 
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CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 


206,915.56 
SUNGARD 
17, 593..32 
SUNGARD 
44,536.66 
SUNGARD 
286,491.11 
SUNGARD 
397,37597..00 
SUNGARD 


51,000.00 
SUNGARD 


41,961.11 
SUNGARD 
Clas Rov eg Ett 
SUNGARD 
167,844.44 
SUNGARD 
334717 
SUNGARD 
17833 
SUNGARD 
1,464.60 
SUNGARD 
87369). 17 
SUNGARD 
25,207,250 
SUNGARD 
181,543.96 
SUNGARD 
903,125.00 
SUNGARD 
903, 125).00 
SUNGARD 
875,000.00 
SUNGARD 
837, 083.33 
SUNGARD 


UNREALIZED LOSS 


72,000.00 
26,9919). 99 
16, 250.00 
1107, 829:.0:0 


AO OF, 


ips 59: 6 

1 399% AG 
5,436.64 
60.87 

1a eos 
266.32 
As fehl 
4,565.44 
39), Odes, 
316,744.07 
34:9, 255.20 
31/07, 825.09 


472,861.41 
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Crile TY 2/-ClOnU NeTHyY 


MR 
(RPTMKT ) 
INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY DATE 
A 38820 BK AMER C.D. 
05/09/01 05/06/02 
A 38813 BK AMER C.D. 
05/04/01 05/07/02 
A 38815 BK AMER C.D. 
05/07/01 05/29/02 
A 38911 BK AMER C.D. 


07/02/01 07/01/02 


SUBTOTAL (Investment Type) 


A 38833 PUBLIC TIME (COLL) 
05/25/01 01/01/02 

A 38942 PUBLIC TIME DEPOSIT 
08/21/01 08/21/02 


SUBTOTAL (Investment Type) 


91 NEGOTIABLE C.D.' 


1010 PUBLIC TIME DE 


DANIEL 


OF 
DALY 


SAN 
4 


F RA NOG TS C10 


di Oe = S54 ed 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 09/30/01 
MAJOR SORT KEY IS ICC# 


CUSIP BANK FUND 
BROK SAFE 
O6050EYA7 19 100 
40 000 
O6050EXT7 19 100 
40 000 
06050EXWO 19 100 
40 000 
O06050EYM1 19 50 
40 000 

15.29% (M) 
19 858 
41 000 
1:9 9901 
60 000 

-04% (M) 


GRAND TOTAL 


CPN RATE 
YTM TR 


4.2700 
4.2700 
4.1000 
4.1000 
3.8000 
3.8000 
4.0966 
4.0966 


3.3900 


3.3900 


4.3136 


PAR/ SHARES 
BOOK 
44,000,000.00 
44,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
10,000,000.00 
10,000,000.00 
410,000,000.00 
410,000,000.00 


1,000,000.00 
1,000,000.00 
100,000.00 
100,000.00 
1,100,000.00 
1,100,000.00 


2670230000.00 
2641982387.42 


487 


MARKET VALUE 
MARKET PRICE 
44,420, 689.62 
100.9561127632 
50, 536,175.62 
101.0723512434 
50,534, 023:..36 
101.0680467282 
10,097, 683.02 
100.9768302166 
413,145,979.49 
100.7673120000 


9937, 611...14 
99%.3. ol ET 1 115 
97, 805.80 
97.80580000000 
1,091,416.91 
99.21971900000 


2702304296.03 
101.2011810000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
723,066.67 
SUNGARD 

88:9, 583:..33 
SUNGARD 
837,083.33 
SUNGARD 
967055556 
SUNGARD 


94.17 
SUNGARD 
9.42 
SUNGARD 


10/02/01 
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UNREALIZED GAIN 
UNREALIZED LOSS 


420,689.62 
53:67, 14/5562 
5347-023..3:6 


97,683.02 


=6, 388.89 


=27.1:94..20 


.00 


47,585,649. 43 
=9), 574.76 
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SUBTOTAL 


38627 
37994 
37995 
35462 
35521 
35523 
35524 
35526 
35527 
35528 
38096 
38097 
38098 
38099 
38100 
38101 


= a oo ol 


DESCRIPTION 


UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 


STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 


(Investment Type) 


UNITED STATES TREAS NTS 


NOTE (99.23) 
NOTE (99.23) 
NOTE 

NOTE (98.10) 
NOTE (99.11) 
NOTE (99.25) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.18) 
NOTE (99.25) 
NOTE (99.25) 
NOTE (99.18) 
NOTE (99.25) 
NOTE (99.18) 


HAs AA ABB AHAHAAADSD 


Coe ¥o7/. {CAORURN he Y 


MIR: 2s 


912795HR5 
912795GS4 
912795HS3 
912795HT1 
912795GT2 
912795GT2 
912795G6T2 
912795HW4 
912795HM6 
912795JA0 
912795JC6 
912795J5C6 
912795I5C6 
912795JE2 
912795JE2 
912795JE2 
912795JE2 
912795JE2 
912795JE2 
912795J5G7 
912795JG7 
912795367 
912795351 
912795751 
912795JK8 
912795JK8 
912795JK8 


11 TREASURY BILLS 


9128275R9 
9128272C5 
9128272C5 
9128272E1 
9128272G6 
9128272G6 
912827266 
9128272G6 
9128272G6 
9128272G6 
9128275xX6 
9128275x6 
9128275xX6 
9128275xX6 
9128275xX6 
9128275xX6 


DANIEL 
INV EST OM :E NOT 
INVESTMENTS OUTSTANDING AS OF 


OuE S 


DALY 


AN 


FRANC IS:¢:0 
Ae 


MAJOR SORT KEY IS ICC# 


FUND MATURITY PURCHASE SAF/ 


NO. 


(TICKER) DATE 

10/04/01 08/20/01 
10/11/01 08/14/01 
10/18/01 07/24/01 
10/25/01 08/20/01 
11/08/01 08/20/01 
11/08/01 09/06/01 
11/08/01 09/06/01 
11/23/01 08/20/01 
11/29/01 02/21/01 
01/03/02 08/20/01 
01/17/02 07/24/01 
01/17/02 07/24/01 
01/17/02 08/14/01 
01/31/02 09/10/01 
01/31/02 09/10/01 
01/31/02 09/10/01 
01/31/02 09/10/01 
01/31/02 09/10/01 
01/31/02 09/10/01 
02/14/02 09/10/01 
02/14/02 09/10/01 
02/14/02 09/10/01 
03/07/02 09/10/01 
03/07/02 09/10/01 
03/14/02 09/13/01 
03/14/02 09/13/01 
03/14/02 09/13/01 

19..:0:93:(\C) 

10/31/01 12/01/00 
11/30/01 11/30/99 
11/30/01 11/30/99 
12/31/01 12/31/96 
01/31/02 01/31/97 
01/31/02 01/31/97 
01/31/02 01/31/97 
01/31/02 01/31/97 
01/31/02 01/31/97 
01/31/02 01/31/97 
01/31/02 01/31/00 
01/31/02 01/31/00 
01/31/02 01/31/00 
01/31/02 01/31/00 
01/31/02 01/31/00 
01/31/02 01/31/00 


PURP 


000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 


So aa 
INVENTORY 


9/30/01 
CUPN TRDNG 
RATE YIELD 

S.0310: 3.324 
3.410 3.429 
3.455 3.484 
Sooo 93.5335 
3.290 . S..319 
3.340 3.360 
32845» 73:33:65 
3.280 °3:..309 
4.555 4.723 
3.240 3.3280 
8.415: 3473 
3.405" 32473 
3.260 3307 
Sink Z0) SRA 9 
SUS) “Seb 4 
32120" 3.5159 
S100 -35139 
3.120 3.159 
3.515 3.54 
3,120 3.51163 
S2L20) - 3.163 
3.120 3.163 
3.025 ~ Suid 
3.120+. 3.169 
32120 ~ 3.170 
S120 3.70 
3.120 Bd 
S273) 3340 
52875 6.1091 
52875 “6/031 
9.875 16.0381 
6.125 6.1.86 
6.250 6.654 
6.250 6.409 
6.250 63305 
6.250 +6.372 
6.250 6.362 
62250 6.3710 
62375 (6.1616 
6.375- 16.506 
6.375 -6.506 
6.3715" 16./on!2 
6.3757 (6.502 
6.375) 16.612 


4487 


99.586 
99.451 
99.175 
99,392 
99.268 
99.416 
99.415 
99.134 
96.445 
98.776 
98.321 
98.321 
98.587 
98.761 
98.763 
98.761 
98.769 
98.761 
98.763 
98.639 
98.639 
98.639 
98.455 
98.457 
98.423 
98.423 
98.423 


99.805 
SOR eA! 
eed tan 
99.766 
98.307 
99.328 
99\. 167 
99.484 
99;.-531 
99.492 
99959 
99.758 
991158 
99.563 
99). 71.66 
99)563 


RUN: 


PAR VALUE 
SHARES 


10,000,000.00 
50,000,000.00 
20,000,000.00 
50,000,000.00 
50,000,000.00 
10,000,000.00 

9,000,000.00 

5,000,000.00 
14,000,000.00 

5,000,000.00 
14,000,000.00 

6,000,000.00 
40,000,000.00 
25,000,000.00 
20,000,000.00 
10,000,000.00 
15,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
10,000,000.00 
12,000,000.00 

1,000,000.00 

5,000,000.00 

4,000,000.00 


26,000,000.00 
25,000,000.00 
25,000,000.00 
10,000,000.00 
20,000,000.00 
6,000,000.00 
5,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
8,000,000.00 
8,000,000.00 
8,000,000.00 
8,000,000.00 
8,000,000.00 
8,000,000.00 


10/02/01 


PAGE: 1 
00:04:14 
BOOK VALUE 


9),/958;7625,400 
4'9.,:725;,'305..96 
19.,834,,,927 318 
49,696,125.00 
49, 633,888.89 
9,941,550.00 
8,947 ,,3816..25 
4,956, 722.22 
1377902, 239.92 
4,938,800.00 
137464, 934,17 
57 BIO Zo. 50 
39, 43:4,.933). 33 
24,690,166. 67 
19,752,530.56 
9,876,066.67 
14,815,294 Ser 
24,690,166.67 
24,690,663.19 
24,,:699;,833..33 
2147 699),833,.33 
24,1659, 833..33 
9,845,486.11 
11,814,880.00 
984,226.67 
4921, S35093. 
37-936, 9016).267/ 


25, 949);,.218.7'5 
24, 927,71 345.38 
24, 927,734.38 
9), 976, 962-50 
19,661,368 75 
5, 959), 687 50 
4,988, 350.00 
9,:94:8,,437,50 
9, 953,125.00 
9,949, 218.75 
7,964,375.00 
7, 980,625.00 
7, 980,625.00 
7,965,000.00 
Ty QB; 2501-100 
7, 965,000.00 
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(SIRPT) 


INVSMT 
NO. 


a a a 
Ww 
foe 
© 
Ww 
oO 


DESCRIPTION 

T NOTE (99.16) 
T NOTE (99.16) 
T NOTE (99.16) 
T NOTE (99.16) 
T NOTE (99.16) 
T NOTE (99.16) 
T NOTE (99.16) 
T NOTE (99.16) 
T NOTE (99.7) 

T NOTE (99.7) 

T NOTE’ .(9957) 

T NOTE (99.7) 

T NOTE (99.135) 
T NOTE - (99.135) 
T NOTE (88.20) 
T NOTE (95.26) 
T NOTE (99.23) 
T NOTE (99.16) 
T ‘NOTE: -(99::15) 
T NOTE (99.15) 
T NOTE (99.11) 
PENOTE (99213) 
T NOTE (99.13) 
T NOTE: :(9'9:j13) 
T NOTE (99.12) 
T NOTE (99.10) 
T NOTE (99.20) 
T NOTE (99.20) 
T NOTE (99.22) 
T- NOTE. (99.12) 
Te NOTE =(99%:27) 
T NOTE (95.27) 
T NOTE (95.27) 
T NOTE (95.18) 
T NOTE: (99.11) 
T NOTE (99.26) 
T NOTE (100.21) 
T NOTE (100.22) 
T NOTE (100.22) 
T NOTE (100.22) 
T NOTE (100.22) 
T NOTE (100.20) 
T NOTE (100.12) 
T NOTE (100.14) 
T NOTE (100.14) 
T NOTE (100.14) 
T NOTE (101.18) 


CITY/COUNTY 
DAN TE 1. Dp 


MR. 


9128272S0 
9128272Y7 
9128272Y7 
9128272Y7 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
912827620 
912827620 
912827620 
912827620 
912827620 
912827620 


912827403 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
912827403 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 


INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


MAJOR 


OF S 
ALY 


SORT KEY IS ICC# 


FUND MATURITY PURCHASE SAF/ 


NO. 


(TICKER) 
04/30/02 
06/30/02 
06/30/02 
06/30/02 
03/31/03 
03/31/03 
03/31703 
03/31/03 
06/30/03 
06/30/03 
06/30/03 
06/30/03 
06/30/03 
06/30/03 
08/15/03 
11/15/03 
11/15/03 
11/15/03 
11/15/03 
1/5/03 
11/15/03 
11/15/03 
11/15/03 
11/15/03 
11/15/03 
11/15/03 
11/15/03 
11/15/03 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 


DATE 
04/30/97 
06/30/00 
06/30/00 
06/30/00 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
07/02/01 
07/02/01 
07/02/01 
07/02/01 
07/09/01 
07/09/01 
09/27/94 
11/28/00 
04/11/01 
05/15/01 
05/15/01 
05/16/01 
05/18/01 
05/23/01 
05/23/01 
05/23/01 
05/23/01 
05/25/01 
06/04/01 
06/04/01 
02/16/99 
02/16/99 
08/15/00 
08/15/00 
08/15/00 
08/15/00 
02/16/01 
02/23/01 
03/29/01 
04/16/01 
04/16/01 
04/16/01 
04/16/01 
04/16/01 
04/17/01 
05/01/01 
05/01/01 
05/01/01 
08/07/01 
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99.466 
99.492 
99.492 
99.492 
99.505 
99.500 
99.505 
99.550 
99.248 
99.240 
99.240 
99.240 
99.509 
99.517 
88.625 
95.789 
99.711 
99.477 
99.461 
99.472 
99.378 
99.491 
99.491 
99.499 
99.452 
99.412 
99.825 
99.852 
99.672 
99.375 
95.828 
95.828 
95.828 
95.547 
99.328 
99.797 

100.625 

100.688 

100.688 

100.695 

100.688 

100.594 

100.359 

100.445 

100.422 

100.430 

101.555 


AN FUR AUN. ¢C)i-S G-0 
415 = 545 2 = 
INVENTORY 
9/30/01 
CUPN TRDNG 
PURP RATE YIELD 
000 6.625 6.753 
000 6.250 6.525 
000 6.250 6.525 
000 6.250 6.525 
000 5.500 5.615 
000 5.500 5.616 
000 5.500 5.615 
000 5.500 5.604 
000 3.875 4.284 
000 3.875 4.288 
000 3.875 4.288 
000 3.875 4.288 
000 3.875 4.187 
000 3.875 4.182 
000 5.750 7.520 
000 4.250 5.816 
000 4.250 4.368 
000 4.250 4.474 
000 4.250 4.480 
000 4.250 4.481 
000 4.250 4.531 
000 4.250 4.509 
000 4.250 4.509 
000 4.250 4.505 
000 4.250 4.526 
000 4.250 4.553 
000 4.250 4.426 
000 4.250 4.414 
000 4.750 4.825 
000 4.750 4.892 
000 4.750 6.092 
000 4.750 6.092 
000 4.750 6.092 
000 4.750 6.184 
000 4.750 4.994 
000 4.750 4.824 
000 4.750 4.515 
000 4.750 4.487 
000 4.750 4.487 
000 4.750 4.484 
000 4.750 4.487 
000 4.750 4.522 
000 4.750 4.611 
000 4.750 4.576 
000 4.750 4.585 
000 4.750 4.582 
000 4.750 4.094 


RUN: 


PAR VALUE 
SHARES 


10,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
200,000.00 
8,650,000.00 
150,000.00 
1,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
15,000,000.00 
20,000,000.00 
5,000.00 
15,000,000.00 
20,000,000.00 
50,000,000.00 
25,000,000.00 
20,000,000.00 
20,000,000.00 
30,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
20,000,000.00 
15,000,000.00 
25,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
30,000,000.00 
18,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 


10/02/01 


PAGE: 2 
00:04:14 
BOOK VALUE 


9,946, 600.00 
24,873,046.88 
24,873,046.88 
24,873,046.88 

19:9) 020400 
8760167732790 
149257050 
995,500.00 

979247 162.23 

9, 923;,980:..98 

9, 923,980.98 

95, 923, 980:.:98 
459267324773 
19, 903,328.80 

4,431.25 
14), 368, 3597538 
19, 942187450 
49,738,281.25 
24,865, 234.38 
19,894,497.28 
19,875, 679:.35 
29,847,248.64 
14,923,624.33 
14,924,796.20 
nee rane ley rat Moy: \enc)s) 
19),/8827,472 .83 
14 OTS OST 24 
24,963,018.01 
14,9507, 78a5..2'5 
14,906,250.00 
14,374,218 75 
14 3a, 2S STS 
14374721875 
14,332,031 225 
29198 543050 
LT 9'63) 43750 
10,062,500.00 
10,068,750.00 
10,068,750.00 
10,069,531 .25 
10,068,750.00 
10/059, 375.100 
25,089,843.75 
Zo, JA 326.13 
25,105, 468.75 
ZO LOW ae 88 
ZS) HIS ONES eis} 
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(SIRPT) 


INVSMT 
NO. 


PPP Pp PP 
Ww 
fo 
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SUBTOTAL 


A 38842 


SUBTOTAL 


A 38844 
A 38845 


SUBTOTAL 


38574 
38575 
38685 
38926 
38643 
38781 
38669 
38944 
38633 
38670 
38671 
38690 
38719 
38787 
38729 
38730 
38731 
38732 
38733 
38975 


eo od oo oo 


SUBTOTAL 


A 38765 
A 38945 


DESCRIPTION 

T NOTE (99.17) 

T NOTE (99.22) 

T NOTE (99.22) 

T NOTE (99.22) 

T NOTE (99.22) 

T NOTE (101.30) 


(Investment Type) 


FEDERAL HOME LOAN BANK 


(Investment Type) 22 FEDERAL HOME LOAN BANK 


12 TREASURY NOTES 


FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 


(Investment Type) 


FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 


NATL 
NATL 
NATL 
NATL 
NATL 
NATL 
NATL 
NATL 
NATL 
NATL 
NATL 
NATL 
NATL 


MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 


23 FEDERAL NATIONAL MORTGA 


ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 


FNMA DISCOUNT NOTES 

FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FNMA DISCOUNT NOTES 


DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 


DI 
DI 
DI 
DI 
DI 


Col Ye -ClOn UT NET Y 


MR. 


91 28275E5 
9128275F5 
9128275F5 
9128275F5 
9128275F5 
9128275F5 


3133MFJL3 


31359MJF1 
31359MJF1 


313589MP5 
313589MP5 
313589MP5 
313589MP5 
31358 9NT6 
313589NT6 
313589PHO 
313589PN7 
313589PX5 
313589PX5 
313589PX5 
313589RB1 
313589RB1 
313589SV6 
313589TK9 
313589TK9 
31358 9TK9 
313589TK9 
313589TK9 
31358 9VK6 


(Investment Type) 41 FNMA DISCOUNT 


FEDL FARM CRED BK CONS D 313313NT1 
FEDL FARM CRED BK CONS D 313313NT1 


DANTEL 
INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


OF S 


DALY 


MAJOR SORT KEY IS ICC# 


FUND MATURITY PURCHASE SAF/ 


NO. 


(TICKER) DATE 

05/15/04 11/15/99 
05/15/04 05/10/00 
05/15/04 05/10/00 
05/15/04 05/10/00 
05/15/04 05/10/00 
05/15/04 05/02/01 

41.08% (C) 


100 06/05/02 06/05/01 


- 95% (C) 


100 05/23/03 06/05/01 
100 05/23/03 06/05/01 


100 
100 
926 
3 
930 
9904 
902 
859 
9530 
907 
O17 
924 
100 
876 
918 
907 
904 
903 
877 
9903 


NOTES 


100 
858 


1.29% (C) 
10/05/01 10/18/00 
10/05/01 10/18/00 
10/05/01 01/26/01 
10/05/01 08/14/01 
11/02/01 12/14/00 
11/02/01 04/09/01 
11/16/01 01/08/01 
UPA2ZEVOL 08/31/01 
11/30/01 12/11/00 
11/30/01 01/08/01 
11/30/01 01/08/01 
12/28/01 01/26/01 
12/28/01 02/27/01 
02/08/02 04/09/01 
02/22/02 03/09/01 
02/22/02 03/09/01 
02/22/02 03/09/01 
02/22/02 03/09/01 
02/22/02 03/09/01 
04/11/02 09/25/01 

8.35% (C) 
11/02/01 03/29/01 
11/02/01 08/31/01 
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OT 503. 
94.672 
94.656 
94.672 
94.672 
LOT 922 


100.157 
100.1757 


94.026 
94.031 
W652 0: 
99.503 
94.850 
Heo} 
95.736 
99: 5237) 
94.375 
95;..903 
95.5163 
95 457 
96.116 
96.501 
95.606 
95.606 
95.606 
95.606 
95.606 
98.691 


Die 323 
99.414 


AN BE ROA Ne Gh SG 
41-5 = 5.5.4: = 
TN VEN LO ORY 
9/30/01 
CUPN TRDNG 
PURP RATE YIELD 
000 5.250 5.882 
000 5.250 6.788 
000 5.250 6.793 
000 5.250 6.788 
000 5.250 6.788 
000 5.250 4.564 
4.987 5.229 
000 4.000 4.026 
4.000 4.026 
000 4.700 4.700 
000 4.700 4.700 
4.700 4.700 
000 6.110 6.498 
000 6.105 6.493 
000 4.970 5.149 
000 3.440 3.457 
000 5.740 6.052 
000 4.180 4.283 
000 4.920 5.139 
000 3.350 3.376 
000 5.720 6.061 
000 4.900 5.128 
000 4.900 5.128 
000 4.910 5.146 
000 4.600 4.786 
000 4.130 4.280 
000 4.520 4.728 
000 4.520 4.728 
000 4.520 4.728 
000 4.520 4.728 
000 4.520 4.728 
000: 2.380: 2..412 
; 4.616 4.806 
000 4.420 4.542 
000 3.350 3.370 


RUN: 


PAR VALUE 
SHARES 


20,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
20,000,000.00 
50,000,000.00 


20,000,000.00 
14,000,000.00 


5,000,000.00 
20,000,000.00 
2,500,000.00 
50,000,000.00 
23,000,000.00 
15,000,000.00 
4,775,000.00 
2,400,000.00 
25,000,000.00 
8,000,000.00 
7,000,000.00 
15,000,000.00 
25,000,000.00 
6,000,000.00 
2,000,000.00 
2,000,000.00 
2,000,000.00 
2,000,000.00 
1,000,000.00 
11,000,000.00 


5,000,000.00 
5,000,000.00 


10/02/01 


PAGE: 3 
00:04:14 
BOOK VALUE 


19,506, 250::00 
9,467 187 250 
9,465, 625.00 
9,467,187 .50 

18, 934,375.00 

507960937 350 


20/039, 333533 
P4021) 93333 


4,701,288.89 
18;,:8016;,,133'.33 
2,413,025.00 
49; 191, 959'..9.6 
21,815, 487..22 
14, 639,475.00 
4,571,394.00 
2,381, 686.67 
2370937833733 
7,649, 022::22 
6, 689,394.44 
14, 312,600.00 
24,028,888.89 
5, 190,058.33 
bps ib7ar alalabs abl 
a eAn ala atsatal, 
I Shia laksa 
D7 OUe 2s, aUalielleale 
9567, 055\,.916 
10,856,010.00 


4,866,172.22 
4,970, 687.50 
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(SIRPT) 


INVSMT 
NO. 


A 38688 


SUBTOTAL 


38870 
38930 
38927 
38946 
38947 
38948 
38949 
38974 
38953 
38951 


Se de i 


SUBTOTAL 


38929 
38785 
38898 
38899 
38900 
38873 
38874 
38901 
38716 
38723 
38952 
38664 
38687 
38717 
38726 
38734 
38735 
38736 
38737 
38767 
38758 
38786 


oe a od oo od oo oo od 


SUBTOTAL 


Be 238973 


SUBTOTAL 


DESCRIPTION 


FEDL FARM CRED BK 


(Investment Type) 


FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 


HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 


(Investment Type) 


FEDL HOME LN 
FEDL HOME LN 
FMC DISCOUNT 
FMC DISCOUNT 
FMC DISCOUNT 
FEDL HOME LN 
FEDL HOME LN 
EMC DISCOUNT 
FEDL HOME LN 
FEDL HOME LN 
FEDL HOME LN 
FEDL HOME LN 
FEDL HOME LN 
FEDL HOME LN 
FEDL HOME LN 
FEDL HOME LN 
FEDL HOME LN 
FEDL HOME LN 
FEDL HOME LN 
FEDL HOME LN 
FEDL HOME LN 
FEDL HOME LN 


(Investment Type) 


LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 


BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 


CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 


Lo El i al el i So ee 


MTG CORP DI 
MTG CORP DI 
NOTES 
NOTES 
NOTES 
MTG CORP DI 
MTG CORP DI 
NOTES 
MTG CORP DI 
MTG CORP DI 
MTG CORP DI 
MTG CORP DI 
MTG CORP DI 
MTG CORP DI 
MTG CORP DI 
MTG CORP DI 
MTG CORP DI 
MTG CORP DI 
MTG CORP DI 
MTG CORP DI 
MTG CORP DI 
MTG CORP DI 
44 EMC 


MERRILL LYNCH C/P 


(Investment Type) 


Cal Tay 7 7C2 OU NEP 


MR 


CONS D 313313SE9 


313385MP8 
313385MW3 
313385NT9 
313385NX0 
313385NY8 
313385NY8 
313385NY8 
313385NY8 
313385PA8 
313385PQ3 


313397MMO 
313397MP3 
313397MV0 
313397MV0 
313397MVO 
313397NJ6 
313397PA3 
313397PH8 
313397PL9 
313397RB9 
313397RB9 
313397RH6 
313397RH6 
313397SM4 
313397TR2 
313397TR2 
313397TR2 
313397TR2 
313397TR2 
313397TR2 
313397UG4 
313397UG4 


DANIEL 
INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


OF S 


De AGhey 


AN 


EF R ASN: LS C10 
Ae = 


MAJOR SORT KEY IS ICC# 


FUND MATURITY PURCHASE SAF/ 


NO. 


9530 


42 FARM CREDIT DISCOUNT 


9907 
805 
9531 
879 
804 
924 
859 
9531 
9615 
9901 


43 FEDERAL HOME LOAN DISC 


859 
9903 
803 
928 
9531 
903 
860 
1901 
929 
100 
859 
902 
9530 
928 
877 
923 
927 
906 
908 
100 
7622 
920 


DISCOUNT NOTES 


59018J5XF6 


(TICKER) DATE 
01/24/02 01/26/01 
NO s99%:(C) 
10/05/01 07/09/01 
10/12/01 08/14/01 
11/02/01 08/14/01 
11/06/01 08/31/01 
11/07/01 08/31/01 
11/07/01 08/31/01 
11/07/01 08/31/01 
11/07/01 09/17/01 
11/09/01 08/31/01 
11/23/01 08/31/01 
D2 Z2ES (CE) 
10/03/01 08/14/01 
10/05/01 04/09/01 
10/11/01 07/11/01 
10/11/01 07/11/01 
10/11/01 07/11/01 
10/24/01 07/09/01 
11/09/01 07/10/01 
LE/V6/ 01 207;/12/ 02 
11/49/01 02/23/02 
12/28/01 02/27/01 
12/28/01 08/31/01 
01/03/02 01/08/01 
01/03/02 01/26/01 
O1L731/02, 02/23/01 
02/28/02 03/02/01 
02/28/02 03/09/01 
02/28/02 03/09/01 
02/28/02 03/09/01 
02/28/02 03/09/01 
02/28/02 03/29/01 
03/15/02 03/27/01 
03/15/02 04/09/01 
627/932) 


100 10/15/01 09/13/01 


81 COMMERCIAL PAPER DISC 


1sl3S(e) 


PURP 


000 
000 
000 
000 
000 
000 
000 
000 
000 
000 


000 


INVENTORY 


Do, 4 
9/30/01 

CUPN TRDNG 
RATE YIELD 
4.880 5.133 
4.205 4.335 
3.600 3.632 
3.420 3.439 
32370" 3.395 
32360 3.381 
35360 3.381 
3.360 3.3811 
3.360 32381 
8.120 “3534 
32390  Bs372 
3.320 3.346 
SeS04) 3.3716 
3.450 3.467 
4.190 “4.279 
3.610 3.644 
3.610 3.644 
3.610 3.644 
3/590) “35629 
S.or0! S64 
3.570 “32 616 
4.770 4.946 
47990 S4e775 
3.310 3,347 
4.850 5.097 
4.900 5.139 
4.720 4.942 
4.530 4.747 
4°.530° 43.731 
4.530 4.731 
45530 4737/3. 
4.530 47-731 
4.310 4.491 
4.220 4.402 
45050) 47.201 
4.163 4.294 
3.400 3.410 
3.400 3.410 


4487 


99.120 
99.440 
BOR ZOe 
99). 31h 
99: 3:65 
99:, 365 
99.365 
9:9). 558 
99.349 
99).225 


S921 
97.917 
SRO) 
939:. 077 
99°..077 
98.933 
98.790 
98 S73 
96.436 
96.124 
98.906 
oy ESO 
952.345 
95.5116 
95/432 
952530 
951530 
95.530 
95.530 
95. 97. 
95.862 
96.175 


99.698 


RUN: 


PAR VALUE 
SHARES 


7,000,000.00 
22,250,000.00 
25,000,000.00 

4,000,000.00 
15,000,000.00 
15,000,000.00 
18,000,000.00 
16,000,000.00 
15,000,000.00 

1,400,000.00 


11,800,000.00 
20,000,000.00 
4,000,000.00 
5,000,000.00 
6,000,000.00 
2,000,000.00 
25,000,000.00 
2,000,000.00 
5,000,000.00 
25,000,000.00 
7,000,000.00 
4,000,000.00 
10,000,000.00 
5,000,000.00 
10,000,000.00 
7,000,000.00 
8,000,000.00 
8,000,000.00 
3,000,000.00 
2,000,000.00 
13,000,000.00 
2,000,000.00 


30,000,000.00 


10/02/01 


PAGE: 4 
00:04:14 
BOOK VALUE 


6, 938,400.00 
22,125,288 15 
24,842,770 77 618 

3,974,986.67 
14,904,800.00 
14,904,800.00 
17,885,760.00 
15;,:929),280!:00 
147-9027, 29167 

I, 3897, 154567 


11,743, 458'..33 
19.7983), 327.18 
3:7963,097 78 
479537 872222 
5,944,646.67 
1,978,659.44 
24,697,541.67 
1 ,974;,2013:233 
4,821,787.50 
24,031,000.00 
6, 923,410.28 
3,806,000.00 
9,534,500.00 
4,775,800.00 
9-943), 2257100 
6,687,115 255 
7,642, 417. Aan 
1,642, 4). 7544 
2,865,906. 69 
1, 919), 5 4'6r-67 
12, 462,067.22 
1, 923, 500'..00 


2:97, 9097 S383—38 
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(SIRPT) 


INVSMT 
NO. 
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SUBTOTAL 


A 38833 
A 38942 


SUBTOTAL 


DESCRIPTION 


NEGOTIABLE 
NEGOTIABLE 
NEGOTIABLE 
NEGOTIABLE 
NEGOTIABLE 
NEGOTIABLE 
NEGOTIABLE 
NEGOTIABLE 
NEGOTIABLE 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
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Qe OA.A'Q Qa 
UUUDUTU0T00N0 


QQ? CQ QAO, a @ 


° . eo 8 6 


UvUNUT0T000U 


NNN 


nNnn 


(Investment Type) 


PUBLIC TIME 


(Investment Type) 1010 PUBLIC TIME DEPOSIT 


(COLL) 
PUBLIC TIME DEPOSIT 


CLT Y¥ /G:O.U NT ¥ 


MR. 


O6050EYU3 
06050EYU3 
O6050EYU3 
O6050EYV1 
O6050EYV1 
O6O050EYV1 
O6050EYV1 
O6050EYV1 
O6050EYV1 
O06050EXP5 
06050EXQ3 
06050EXU4 
06050EXV2 
O6050EYA7 
06050EXT7 
O06050EXWO 
O06050EYM1 


DANIEL 


NO. 


91 NEGOTIABLE C.D.'S 


858 
9901 


4487 


100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 


100.000 
100.000 


OF SAN FRAN €C IS €:0 
DALY AT Oe= Son 4 = 
INVESTMENT INVENTORY 
INVESTMENTS OUTSTANDING AS OF 9/30/01 
MAJOR SORT KEY IS ICC# 

FUND MATURITY PURCHASE SAF/ CUPN TRDNG 
(TICKER) DATE PURP RATE YIELD 
10/09/01 07/10/01 000 3.640 3.640 
10/09/01 07/10/01 000 3.640 3.640 
10/09/01 07/10/01 000 3.640 3.640 
11/20/01 07/10/01 000 3.630 3.630 
11/20/01 07/10/01 000 3.630 3.630 
11/20/01 07/10/01 000 3.630 3.630 
11/20/01 07/10/01 000 3.630 3.630 
11/20/01 07/10/01 000 3.630 3.630 
11/20/01 07/10/01 000 3.630 3.630 
02/12/02 05/01/01 000 4.250 4.250 
02/26/02. 05701/01 000. 4.250: 4.250 
03/12/02 05/04/01 000 4.200 4.200 
05/01/02 05/07/01 000 4.100 4.100 
05/06/02 05/09/01 000 4.080 4.080 
05/07/02 05/04/01 000 4.270 4.270 
05/29/02 05/07/01 000 4.100 4.100 
07/01/02 07/02/01 000 3.800 3.800 

15.52% (C) 4.097 4.097 
01/01/02 05/25/01 000 3.390 3.390 
08/21/02 08/21/01 000 3.390 3.390 

- 04% (C) 35390 35390 
REPORT TOTALS SSsSs SSss== 
ASSETS FIXED 4.314 4.447 


RUN: 


PAR VALUE 
SHARES 


5,000,000.00 
5,000,000.00 
20,000,000.00 
40,000.00 
93,000.00 
175,000.00 
1,000,000.00 
3,000,000.00 
21,/692;, 000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
44,000,000.00 
50,000,000.00 
50,000,000.00 
10,000,000.00 


1,000,000.00 
100,000.00 


10/02/01 


PAGE: 5 
00:04:14 
BOOK VALUE 


5,000,000.00 
5,000,000.00 
20,000,000.00 
40,000.00 
93,000.00 
175,000.00 
1,000,000.00 
3,000,000.00 
21,692,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
44,000,000.00 
50,000,000.00 
50,000,000.00 
10,000,000.00 


1,000,000.00 
100,000.00 
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Cli Ty Y¥3/ C020 Nr TY OF SAN BE ReA NG ot S CO 
MR. DANIEL DALY 4 15=55 4 —- 4.:4 8 7 PAGE: 1 
(SIRPT) INVESTMENT INVENTORY RUN: 10/02/01 00:04:14 
INVESTMENTS OUTSTANDING AS OF 9/30/01 
MAJOR SORT KEY IS BANK 


INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 38833 PUBLIC TIME (COLL) 858 01/01/02 05/25/01 000 3.390 3.390 100.000 1,000,000.00 1,000,000.00 
A 38942 PUBLIC TIME DEPOSIT 9901 08/21/02 08/21/01 000 3.390 3.390 100.000 100,000.00 100,000.00 
SUBTOTAL (Bank Code) 19 BANK OF NEW YORK 100.00% (C) 3.390 3.390 100.000 1,100,000.00 1,100,000.00 


REPORT TOTALS ==> ~—CS SS SS ES OS ES SS SS OS SS SE ES SE ES ES ES SS SS SES OS SS SS SS SS EES 


ASSETS FIXED 3.390 3.390 100.000 1,100,000.00 1,100,000.00 
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* ACTIVE TRANSACTIONS 


INVSMT 
NO. 


DESCRIPTION/POOL# 
MEMO 

T NOTE (99.16) 

T NOTE (99.16) 

T NOTE (99.16) 

T NOTE (99.16) 


FEDL HOME LOAN BK CONS 


BK AMER C.D. 


BK AMER C.D. 


FEDL HOME LN 


FEDL HOME LN 


FEDL HOME LN 


FEDL HOME LN 


FEDL HOME LN 


FEDL HOME LN 


FEDL HOME LN 


FEDL HOME LN 


FEDL HOME 


FEDL HOME 


MTG 


MTG 


MTG 


MTG 


MTG 


MTG 


MTG 


MTG 


* 


CORP 


CORP 


CORP 


CORP 


CORP 


CORP 


CORP 


CORP 


LOAN BK CONS 


LOAN BK CONS 


FEDERAL HOME LN BKS 


FEDERAL HOME LN BKS 


FEDERAL HOME LN BKS 


FEDERAL HOME LN BKS 


FEDL FARM CRED BK CONS 


Corel Ya/ C2OGUENL TAY. 


MR. 
BANK BROK 
CASH DATE 

19 

09/30/01 

19 

09/30/01 
19 

09/30/01 
19 

09/30/01 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

LS. 40 

19 40 

19 40 

19 40 

19 40 

ate) 40 

19 40 

19 40 

19 40 


DANIEL 


DA 


On F 
Toy. 


SAN 
4 


DETAIL TRANSACTION REPORT - 


MATURITY 
/ENTRY 


03/31/03 
10/01/01 
03/31/03 
10/01/01 
03/31/03 
10/01/01 
03/31/03 
10/01/01 
09/28/01 
10/01/01 
09/11/01 
10/01/01 
09/11/01 
10/01/01 
09/21/01 
09/07/01 
09/21/01 
09/07/01 


09/21/01. 


10/01/01 
09/21/01 
09/07/01 
09/24/01 
10/01/01 
09/21/01 
09/07/01 
09/13/01 
10/01/01 
09/28/01 
10/01/01 
09/26/01 
10/01/01 
09/26/01 
10/01/01 
06/28/02 
09/28/01 
06/28/02 
09/28/01 
06/28/02 
09/28/01 
06/28/02 
09/28/01 
09/19/01 
10/01/01 


09/01/0 


TRADE/ 
SETTLE 


09/30/01 
09/30/01 
09/30/01 
09/30/01 
09/30/01 
09/30/01 
09/30/01 
09/30/01 
09/28/01 
09/28/01 
09/11/01 
09/11/01 
09/11/01 
09/11/01 
09/10/01 
09/10/01 
09/10/01 
09/10/01 
09/21/01 
09/21/01 
09/10/01 
09/10/01 
09/24/01 
09/24/01 
09/10/01 
09/10/01 
09/13/01 
09/13/01 
09/28/01 
09/28/01 
09/26/01 
09/26/01 
09/26/01 
09/26/01 
09/28/01 
09/28/01 
09/28/01 
09/28/01 
09/28/01 
09/28/01 
09/28/01 
09/28/01 
09/19/01 
09/19/01 


FRANCIS 
iO ee ORO ed: = 
FIXED INCOME 


1 T0 09/30/01 
SETTLEMENT DATE BASIS 
22 FUNDS 


TXN COUPON 
TYP YIELD 


PAR VALUE 
ORIGINAL FACE 


-25,000,000.00 
= 9/795, 000.00 
-20,205,000.00 
-25,000,000.00 
-20,000,000.00 
-50,000,000.00 
-15,000,000.00 
-10,000,000.00 
-9,000,000.00 
-24,000,000.00 
-25,000,000.00 
-5,000,000.00 
-12,000,000.00 
-9,600,000.00 
-29,000,000.00 
-8,000,000.00 
-3,400,000.00 


-2,000,000.00 


CO 


4487 


BOOK VALUE 
PREM / (DISC) 


-23,827, 916.67 
-9,795,000.00 
-20,205,000.00 
-24,257, 833.33 

742,166.67 
-19, 437, 666.67 

562,333.33 
-48,655,277.78 
-14,597,441.67 

402,558.33 
-9,738,919.44 
-8,773, 620.00 

226, 380.00 
-23, 437,580.00 
-24,378, 902.78 
-4,888, 383.33 
-11,762,000.00 
-9,600,000.00 
-29,000,000.00 
-8,000,000.00 
-3,400,000.00 


=1, 985, 600.00 


PAGE: 1 
RUN: 10/02/01 00:04:06 
(INTEREST) (GAIN) /LOSS 


AMORT / (ACCRET ) 


=0,9002.00 
=2351 7 8 Os00 
=4),.1257.00 
=27,900:..00 
=, AI2, 083.38 
=401,562.35 
=82:8),: 337.69 
-704,888.89 
932,874.77 
=1;,.344,,0 22.22 
=381),,062.50 
-261,, 0801.56 
=213 76/5300 
-562,420.00 
=62 17, 097.22 
=111,1616.67 
=238;,000,..00 
=96, 720.00 
=2:92,1.75..100 
-80, 600.00 
=34;, 255/500 


-14,400.00 


SETTLEMENT 


5,500.00 
237,875.00 
4,125.00 
27,500.00 
25,000,000.00 
1:0, 49.6,,562..35 
21,,033;,337'165 
-11,000.00 
24,973, 122.22 
-8,433.34 
19,9718), 977 2518 
50,000,000.00 
=97.639.50 
14,984,141.67 
10,000,000.00 
=3,, 1910 20.0 
8,990,485.00 
24,000,000.00 
25,000,000.00 
5,000,000.00 
12,000,000.00 
9,696,720.00 
297/292, 475: 010 
8,080, 600.00 
3; 434, 255.00 


2,000,000.00 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


38957 


38958 


DESCRIPTION/ POOL# 


MEMO 


FEDL HOME LOAN BK CONS 


NEGOTIABLE C.D.'S 


NEGOTIABLE C.D.'S 


FEDERAL HOME LOAN DISC 


FMC DISCOUNT NOTES 


T NOTE 


(101.18) 


FEDL FARM CRED BK CONS 


FEDL FARM CRED BK CONS 


FEDL HOME LN MTG CORP 


UNITED STATES TREAS BI 


FEDL HOME LOAN BK CONS 


FEDL HOME LOAN BK CONS 


UNITED 


UNITED 


T NOTE 


T NOTE 


T NOTE 


UNITED 


UNITED 


STATES TREAS BI 


STATES TREAS BI 


(100525) 


(100.25) 


(100.25) 


STATES TREAS BI 


STATES TREAS BI 


Con ft Ye 7 COU UN TY 


MR. 
BANK BROK 
CASH DATE 

19 40 

19 40 

19 40 

ay, 40 

19 40 

ng) 40 

19 40 

19 40 

19 87 

19 87 

19 40 

19 40 

19 45 

19 89 

19 45 

40 

1S 87 

40 
19 89 
40 
19 40 
iW) 40 


DANTEL 


DA 


F 
LY 


O 


SAN 


4 


DETAIL TRANSACTION REPORT - 
1 TO 09/30/01 
SETTLEMENT DATE BASIS 


MATURITY 
/ENTRY 


09/07/01 
10/01/01 
09/11/01 
10/01/01 
09/11/01 
10/01/01 
09/19/01 
10/01/01 
09/04/01 
10/01/01 
02/15/04 
09/25/01 
09/19/01 
10/01/01 
09/19/01 
09/07/01 
09/11/01 
10/01/01 
09/27/01 
10/01/01 
09/21/01 
09/07/01 
11/07/01 
09/17/01 
11/08/01 
09/07/01 
11/08/01 
09/07/01 
11/15/03 
09/07/01 


09/07/01 
11/15/03 
09/07/01 


09/07/01 
11/15/03 
09/07/01 


09/07/01 
01/31/02 
09/07/01 
01/31/02 
09/07/01 


09/01/0 


TRADE/ 
SETTLE 


09/07/01 
09/07/01 
09/11/01 
09/11/01 
09/11/01 
09/11/01 
09/19/01 
09/19/01 
09/04/01 
09/04/01 
09/25/01 
09/25/01 
09/19/01 
09/19/01 
09/10/01 
09/10/01 
09/11/01 
09/11/01 
09/27/01 
09/27/01 
09/10/01 
09/10/01 
09/17/01 
09/17/01 
09/06/01 
09/06/01 
09/06/01 
09/06/01 
09/06/01 
09/06/01 
09/10/01 
09/10/01 
09/06/01 
09/06/01 
09/10/01 
09/10/01 
09/06/01 
09/06/01 
09/10/01 
09/10/01 
09/10/01 
09/10/01 
09/10/01 
09/10/01 


22 FUNDS 
TXN COUPON 
TYP YIELD 
MAT 3.620 
3.642 
MAT 3667.0 
3.670 
MAT 3.670 
3.670 
MAT 3.610 
3.636 
MAT 3.630 
3.650 
SALE 4.750 
4.098 
MAT 3.470 
3.482 
SALE 3.470 
3.482 
MAT 3.520 
3.530 
MAT 3320 
36332 
SALE 3.480 
3.487 
SALE 3.360 
3.382 
PURC 3.340 
3.360 
PURC 3.345 
3.365 
PURC 4.250 
3.872 
SALE 4.250 
SCZ 
PURC 4.250 
3.868 
SALE 4.250 
3.868 
PURC 4.250 
3.876 
SALE 4.250 
3.876 
BURG ~35220 
Syl o9 
PURG 23S 
3.154 


FRANCIS 
1 Sa 20r20 4 = 
FIXED INCOME 


PAR VALUE 
ORIGINAL FACE 


-10,000,000.00 
-15,000,000.00 
-15,000,000.00 
-11,543,000.00 
-9,000,000.00 
-25,000,000.00 
-5,000,000.00 
-20,000,000.00 
-25,000,000.00 
-50,000,000.00 
-50,000,000.00 
-16,000,000.00 
10,000,000.00 
9,000,000.00 
7,000,000.00 
-7,000,000.00 
7,000,000.00 
-7,000,000.00 
7,000,000.00 
-7,000,000.00 
25,000,000.00 


20,000,000.00 


C0 
4487 


BOOK VALUE 
PREM / (DISC) 


=9,9397,'006..60 
-15,000,000.00 
-15,000,000.00 
-11,461,974.55 
=87.950;,087..50 


=29 7-380; 1 LBS 
=38'6 7/18). 7/5 
-4,982,650.00 


-19, 930,600.00 
69,400.00 
=24,, 9315, 955.96 


-49,824,777.78 


-49,893, 666.67 
106, 333.33 
-15,898, 453.33 
101,546.67 
9,941,550.00 
-58, 450.00 
8,947, 316.25 
-52, 683.75 
7,146, 847.83 
146,847.83 
-7,146, 847.83 
-146,847.83 
7, 147, 394.71 
147,394.71 
-7,147, 394.71 
-147,394.71 
7,146, 300.96 
146, 300.96 
-7,146, 300.96 
-146, 300.96 
24, 690,166.67 
-309, 833.33 
19, 752,530.56 
-247,469.44 


PAGE: 2 

RUN: 10/02/01 00:04:06 
(INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 


=60),. 333333 
=O; Soule oU 
=96;, 337.510 
=81,,025'.45 
—4:97791:2.90 
=132,,302599 
—17',,350.00 
=52,050..00 
-68,444.44 
SOO) 22 
= 53,166.67 


=29 7,396.07 


=37, 233). 69 


=37,.233...609 


—3), 255 409 


10,000,000.00 
15; 096,337 550 
15,.096,337 90 
11,543,000.00 
9,000,000.00 
= 037, 90i62.25 
26,022, 927.99 
5,000,000.00 
-250.00 
19,982,900.00 
25,000,000.00 
50,000,000.00 
-916.66 
49,947,750.00 
=5,213)..33 

15, 929705333 
=9), 941,550.00 
=8;,-9471,- 30625 
=71, 246, 847583 
= 6, Odl5::8:9 

Vi, 196, 097-241 
=i VA 394 sal 
-5,,468 . 62 

7, 1596, 09/02 
=i, 146, 3002916 
=6,,962)537 

I, Loe; OSH 02 
=247, 690), 106.1077 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


38977 


DESCRIPTION/POOL# 


MEMO 


UNITED STATES TREAS BI 
UNITED STATES TREAS BI 
UNITED STATES TREAS BI 
UNITED STATES TREAS BI 
UNITED STATES TREAS BI 
UNITED STATES TREAS BI 
UNITED STATES TREAS BI 
change fund code 

UNITED STATES TREAS BI 
UNITED STATES TREAS BI 
UNITED STATES TREAS BI 
UNITED STATES TREAS BI 
UNITED STATES TREAS BI 
MERRILL LYNCH C/P 

FEDL HOME LOAN BK CONS 
FNMA DISCOUNT NOTES 
BNY INT (80666. 42) 

BNY INT (8267.39) 


Crt YC Oru N Ley 


MR. 
BANK BROK 
CASH DATE 

19 40 

19 40 

19 40 

19 89 

TS 87 

19 87 

19 87 

19 45 

19 40 

1g 87 

AS 87 

19 87 

19 45 

19 40 

19 40 

19 99 

99 

19 99 

99 


DANIEL 


DA 


OF 
LY 


SAN 
4 


DETAIL TRANSACTION REPORT - 
i. “TO! 09730704 
SETTLEMENT DATE BASIS 
22 FUNDS 


MATURITY 
/ENTRY 


01/31/02 
09/07/01 
02/14/02 
09/07/01 
03/07/02 
09/07/01 
02/14/02 
09/07/01 
01/31/02 
09/07/01 
01/31/02 
09/07/01 
02/14/02 
09/07/01 
03/07/02 
09/07/01 
01/31/02 
09/07/01 
03/14/02 
09/13/01 
03/14/02 
09/13/01 
03/14/02 
09/13/01 
10/15/01 
09/13/01 
11/07/01 
09/17/01 
04/11/02 
09/25/01 
11/30/01 
09/28/01 


09/28/01 
11/30/01 
09/28/01 


09/28/01 


09/01/0 


TRADE/ 
SETTLE 


09/10/01 
09/10/01 
09/10/01 
09/10/01 
09/10/01 
09/10/01 
09/10/01 
09/10/01 
09/10/01 
09/10/01 
09/10/01 
09/10/01 
09/10/01 
09/10/01 
09/10/01 
09/10/01 
09/10/01 
09/10/01 
09/13/01 
09/13/01 
09/13/01 
09/13/01 
09/13/01 
09/13/01 
09/13/01 
09/13/01 
09/17/01 
09/17/01 
09/25/01 
09/25/01 
09/05/01 
09/05/01 
09/05/01 
09/05/01 
09/27/01 
09/27/01 
09/27/01 
09/27/01 


TXN COUPON 
TYP YIELD 


PURC 


PURC 


PURC 


PURC 


PURC 


PURC 


PURC 


PURC 


PURC 


PURC 


PURC 


PURC 


PURC 


PURC 


PURC 


PURC 


SALE 


PURC 


SALE 


FRANCIS CO 


1 Us OF) 4 = 
FIXED INCOME 


PAR VALUE 
ORIGINAL FACE 


10,000,000.00 
25,000,000.00 
10,000,000.00 
25,000,000.00 
15,000, 000.00 
25,000,000.00 
25,000,000.00 
12,000,000.00 
25,000,000.00 

1,000,000.00 

5,000,000.00 

4,000,000.00 
30,000,000.00 
16,000,000.00 
11,000,000.00 
25,000,000.00 
-25,000,000.00 
25,000,000.00 


-25,000,000.00 


448 7 


BOOK VALUE 
PREM / (DISC) 


9,876,066.67 
=123;,, 9335.33 
24, 6599,/833.33 
-340,166.67 
9,845,486.11 
=odpolse89 
24,699, 833'.33 
-340,166.67 
14,815, 291..67 
-184,708.33 
24,690,166.67 
=3.0:9,,,833..33 
247,699), 833). 33 
=340,166: 67 
11,814,880.00 
=158'9,, £20/..00 
24,690, 663.19 
=309;7, 3316.81 
984,226.67 
=15 113233 
47921), 133:..33 
-78,866.67 
3,936, 906.67 
=63),,093). 33 
29,,.909),.333'.33 
-90, 666.67 
15,929,280.00 
= 10 120,00 
10,856,010.00 
=14'3;, 9907.00 
25,000,000.00 


-25,000,000.00 
25,000,000.00 


-25,000,000.00 


10/02/01 


(INTEREST) 
AMORT/ (ACCRET) 


PAGE: 3 
00:04:06 


(GAIN) /LOSS 
SETTLEMENT 


-9,876,066.67 
=247,659, 833.33 
=9,849,486..11 
=24,, 6597,833:.33 
=14 B15 7290067 
-24,690,166.67 
-24,659),,833...33 
-11,814,880.00 
-24, 690,663.19 
=984,,22:16.67 
=4,,9227,133),33 
=3), 936, 906. 67 
=2:9),90:97,.339)..93 
=1'9'929), 280/00 
=10 1856; 01 0);00 
-25,000,000.00 
-80, 666.42 
25,080, 666.42 
-25,000,000.00 


= 87-200 39 
25, 008,267.39 
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CG iT Y-/ (C000 N TY OF SAN BRA VN CG LS 2Ge 6 


MR. DANIEL DALY 4,1 5. = 5-5) 4) — 4°48) 7 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 4 
09/01/01 TO 09/30/01 RUN: 10/02/01 00:04:06 
REPORT GRAND TOTALS 
ASSETS 
PAR 
TYPE/ WEIGHTED ORIGINAL FACE PREMIUM/ AMORTIZATION/ (GAIN) / 
TXN# YIELD PAR VALUE VALUE BOOK VALUE (DISCOUNT) (ACCRETION) (INTEREST) LOSS SETTLEMENT 
PURC 3.527 374,000,000.00 371, 021,051.28 =2,978,948.72 =371,.021,051.28 
(yee 2a) 
SALE 4.379 -251000000.00 -249616543.92 1,383,456.08 =2,, LOS, 111296 -645, 927.17 252, 367 pL83e25 
( 13) 
CALL 4.030 -50,000,000.00 -50,000,000.00 =503;, 750:..00 9079037,750).00 
( 4) 
INTR 5.615 =275,000::00 
( 4) 
MAT 4.397 -323543000.00 -318765292.06 -6,200, 282.94 320,187,867.06 





Cie Ye 7/2 Ge On Ur Nar Vy: ODE: SAN FRAN CG Ll.S, G0 


MR. DANIEL DALY AW OR=) OF 0 4 = As Be 7 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 2 
09/01/01 TO 09/30/01 RUN: 10/02/01 00:04:08 


SETTLEMENT DATE BASIS 
FUNDS: 000858, 009901 


INVSMT DESCRIPTION/POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
NO. MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/(ACCRET) SETTLEMENT 
38833 PUBLIC TIME (COLL) eS) 01/01/02 09/30/01 INTR 3.390 =8',.663:.33 

09/30/01 10/01/01 09/30/01 3.390 87 /663.33 
38942 PUBLIC TIME DEPOSIT 19 08/21/02 09/30/01 INTR 3.390 =376...67 


09/30/01 10/01/01 09/30/01 3.390 376.67 
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Cera Yar/aGr OSU Na T= x, ORE SAN FRANCISCO 


MR. DANIEL DALY A105 = 59594 -— A 48 7 

* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 6 
09/01/01 TO 09/30/01 RUN: 10/02/01 00:04:08 
REPORT GRAND TOTALS 

ASSETS 
PAR 

TYPE/ WEIGHTED ORIGINAL FACE PREMIUM/ AMORTIZATION/ (GAIN) / 

TXN# YIELD PAR VALUE VALUE BOOK VALUE (DISCOUNT) (ACCRETION) (INTEREST) LOSS SETTLEMENT 

INTR 3:23:90 
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CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 
SUSAN LEAL 
TREASURER 


DANIEL P. DALY 
CHIEF INVESTMENT OFFICER 





November 5, 2001 


The Honorable Willie L. Brown Jr. The Honorable Board of Supervisors 


Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 

1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 
San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 
B 
This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 


under management. To highlight the activities of our portfolio during the past four months, the results 
reflect earnings of pooled and the total funds, some of which have been severely restricted by arbitrage 
regulations. 


Interest Received $ 46,824,041 Earned Interest Yield 
Total Net Earnings $ 46,692,299 Pooled Funds 5.099% 
Average Age of Portfolio 325 Days All Funds 4.839% 


Total cost of the securities on hand on October 31, 2001 was $2,745,472,542 with a market value of 
$2,810,140,917 plus fixed assets accrued earnings of $25,419,047. 


In accordance with Administrative Code Sec. 10.79.2 and provisions of California State Government Code 
Section 53646, we are forwarding herewith computer printouts detailing the City’s investment portfolio as of 
October 31, 2001. These investments are in compliance with California Code and our statement of 
investment policy, and provide sufficient liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of October 2001, earned interest yield and end of 
period portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on October 31, 2001. 

4. General journal detailing purchases, sales, and interest activities during the month of 


October 2001. 
Y 
Very truly yours, 


leo a 


Susan Leal 


Treasurer 


Enc, 
cc; Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-AIl Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., C. Vogel 
Transportation Authority — A. Paul, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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CITY] COUN TY “Or SAN FRANC T 5 C.0 
MR. DANIEL DALY 415-554-4487 
Pro Rf PO OM oT ht 1 1S. hr CxS PAGE: i 
10/01/01 THROUGH 10/31/01 RUN: 11/01/01 09:10:50 
ALL FUNDS 
-------- GOV'T SECURITIES -------- ---------- TIME DEPOSITS --------- 
ASSETS LIABILITIES ASSETS LIABILITIES TOTAL 

TOTAL INCOME RECEIVED IN THIS PERIOD: 8,714, 030.66 es icie (eee) | toon ee eres N/A 5,714,030. 66 
TOTAL NET EARNINGS THIS PERIOD: 10, 493,375.95 .00 3,211.07 N/A 10, 496,587.02 
AVERAGE DAILY PORTFOLIO BALANCE: 2,722,568, 364.38 .00 1,100,000.00 N/A 2,723,668, 364.38 
EARNED INCOME YIELD THIS PERIOD: 4.538 000 3.437 N/A 4.538 
END OF PERIOD PORTFOLIO BALANCE: 2,744,372,541.84 00 1,100,000.00 N/A 2,745,472,541.84 
CURRENT AMORTIZED BOOK VALUE: 2,747, 950,556.15 00 1,100,000.00 N/A 2,749,050,556.15 
WEIGHTED AVERAGE YIELD AT END OF PERIOD: 4.146 000 3.437 N/A 4.146 
WEIGHTED AVERAGE DAYS TO MATURITY: 325.300 .00 83.09 N/A N/A 
WEIGHTED AVERAGE DAYS TO CALL: 325.00 .00 83.09 N/A N/A 


NET PORTFOLIO YIELD, 365-DAY BASIS: 4.538 


* wesoaat weer owaz so carr: 
/ aremazp yeeros ao mows 
' NerquaeD: vAnsyeS: 4 ixard ve xed 36 sau: = 
OREREAS WAONEIGED BOOK avraee 
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Cry Le Yo fe CAOnUr Net OF SAN FRANCISCO 


MR. DANIEL Die Avelsy ey. 415-554-4487 PAGE: 1 
(SIRPT) INVESTMENT INVENTORY RUN: 11/02/01 00:10:08 
INVESTMENTS OUTSTANDING AS OF 10/31/01 
MAJOR SORT KEY IS ICC# 
CUPN TRDNG BOOK PAR VALUE 
SUMMARY DESCRIPTION RATE YIELD PRICE SHARES BOOK VALUE 
(Investment Type) 11 TREASURY BILLS 19.84% (C) 2.906 2.942 98.862 551, 000, 000%.00 544,727,520.84 
(Investment Type) 12 TREASURY NOTES 38.61% (C) 4.953 5.174 99.358 1,067,005,000.00' 1,060,154,465;..09 
(Investment Type) 22 FEDERAL HOME LOAN BANK - 91% (C) 4.000 4.026 99.975 25,000,000.00 24,993), 750%:00 
(Investment Type) 23 FEDERAL NATIONAL MORTGAGE ASSN. 1.24%(C) 4,700. 4.700 100.157 34,000,000.00 34,053,266. 66 
(Investment Type) 30 FHLMC Bonds .55%(C) 3.205 3.244 99.925 15,000,000.00 14,988,750.00 
(Investment Type) 41 FNMA DISCOUNT NOTES 8.14% (C) 3::876° 4.030 96..731 231 1.75;,,000%,00 223;,617 77/Ol222 
(Investment Type) 42 FARM CREDIT DISCOUNT NOTES + 53%:(1C) 45205.04;.335. 97/2512 15,000,000.00 14,590, 826.39 
(Investment Type) 43 FEDERAL HOME LOAN DISC NOTES 6.30% (C) 2893202 .915.  99).1'92 174, 400,000.00 172, 991,011.90 
(Investment Type) 44 FMC DISCOUNT NOTES 9.99% (C) 3.1867 3.280 97,506 281,270;,000200 ZIAL255), LBC 4 
(Investment Type) 91 NEGOTIABLE C.D.'S 13.84% (C) 4°.4335°4.133 100.000 380,000,000.00 380,000,000.00 
(Investment Type) 1010 PUBLIC TIME DEPOSIT -04% (C) 3.390 3.390 100.000 1,100,000.00 1,100,000.00 
ASSETS FIXED 4.013024.130 -98.938, 22,774,950, 000. 0062 2)745,472, S484 
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(RPTMKT ) 


INVEST 
NUMBER 


DESCRIPTION 


PURCHASE MATURITY DATE 


UNITED STATES TREAS 
08/20/01 11/08/01 
UNITED STATES TREAS 
09/06/01 11/08/01 
UNITED STATES TREAS 
09/06/01 11/08/01 
UNITED STATES TREAS 
10/18/01 11/15/01 
UNITED STATES TREAS 
08/20/01 11/23/01 
UNITED STATES TREAS 
02/21/01 11/29/01 
UNITED STATES TREAS 
10/03/01 12/06/01 
UNITED STATES TREAS 
10/03/01 12/06/01 
UNITED STATES TREAS 
10/03/01 12/06/01 
UNITED STATES TREAS 
10/03/01 12/06/01 
UNITED STATES TREAS 
10/03/01 12/06/01 
UNITED STATES TREAS 
08/20/01 01/03/02 
UNITED STATES TREAS 
07/24/01 01/17/02 
UNITED STATES TREAS 
07/24/01 01/17/02 
UNITED STATES TREAS 
08/14/01 01/17/02 
UNITED STATES TREAS 
09/10/01 01/31/02 
UNITED STATES TREAS 
09/10/01 01/31/02 
UNITED STATES TREAS 
09/10/01 01/31/02 
UNITED STATES TREAS 
09/10/01 01/31/02 
UNITED STATES TREAS 
09/10/01 01/31/02 
UNITED STATES TREAS 
09/10/01 01/31/02 
UNITED STATES TREAS 
09/10/01 02/14/02 
UNITED STATES TREAS 
09/10/01 02/14/02 
UNITED STATES TREAS 
09/10/01 02/14/02 


CATs DAY / (COV UINaD  ¥ 


M 


R 


DANIE 


L 


OF 
DALY 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 10/31/01 
MAJOR SORT KEY IS ICC# 


CUSIP 


912795GT2 


912795GT2 


912795GT2 


912795HV6 


912795HW4 


912795HM6 


912795GU9 


912795GU9 


912795GU9 


912795GU9 


912795GU9 


912795JA0 


912795J5C6 


912795JC6 


912795J3C6 


912795JE2 


912795JE2 


912795JE2 


912795JE2 


912795JE2 


912795JE2 


912795J5G7 


912795JG7 


912795JG7 


BANK 
BROK 


89 
1:9 


SAN FRANCISCO 
A sl i= 4 44 418 7] 

CPN RATE PAR/ SHARES MARKET VALUE 
YTM TR BOOK MARKET PRICE 
3.2900 50,000,000.00 49,968,750.00 
33:93 49,633,888.89 99.93750000000 
3.3400 10,000,000.00 9,993,750.00 
3.3096 9,941,550.00 99.93750000000 
3.3450 9,000,000.00 8,994 ,375..00 
3.3647 8,947,316.25 99.93750000000 
2.2900 21,000,000.00 20, 980,312.50 
2.2941 20,962,596.67 99.90625000000 
3.2800 5,000,000.00 4,993, 750.00 
3.3086 4,956,722.22 99.87500000000 
450000 14,000,000.00 13,978,125 00 
4.7229 13,502,239.72 99.84375000000 
2.1900 2,000,000.00 1, 995:;,625:... 00 
2.1986 1, 992,213.33 99.78125000000 
2.1900 5,000,000.00 4,989,062.50 
2.1986 4,980,533.33 99.78125000000 
2,900 4,000,000.00 3,991, 250.00 
2.1986 3,984,426.67 99.78125000000 
2. £900 4,000,000.00 37991, 2901.00 
2.1986 3,984,426.67 99.78125000000 
2.1900 35,000,000.00 34,923.,,437.50 
221986 34,863,733.33 99.78125000000 
3.2400 5,900,000.00 4,981,250.00 
32801 4,938,800.00 99.62500000000 
3.4150 14,000,000.00 13,938, 750. 00 
3.4733 13,764,934.17 99.56250000000 
3.4150 6,000,000.00 97 GIST 0% 00 
3.4733 5,899,257.50 99.56250000000 
3.2600 40,000,000.00 39,825,000.00 
3.3067 39, 434,933.33 99.56250000000 
351200 25,000,000.00 24,875,000.00 
31592 24,690,166.67 99.50000000000 
35 0 20,000,000.00 19,900,000.00 
3.1540 19,752,530.56 99.50000000000 
3.1200 10,000,000.00 9,950,000.00 
3.1592 9,876,066.67 99.50000000000 
3.1000 15,000,000.00 14,925,000.00 
3. 138'6 14,815,291.67 99.50000000000 
3. £200 25,000,000.00 24,875,000.00 
3.1592 24,690,166.67 99.50000000000 
3515.0 25,000,000.00 24,875,000.00 
3.1540 24,690,663.19 99.50000000000 
3.1200 25,000,000.00 24,891), 5627.00 
3.1630 24,659,833.33 99.40625000000 
3.1200 25,000,000.00 24,851,562.50 
3.1630 24, 659,833.33 99.40625000000 
3.1200 25,000,000.00 24,8517, 562150 
3.1630 24,659,833.33 99.40625000000 


RUN: 


11/02/01 


PAGE: al 
00331-7010 


CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 


3347.076.39 
SUNGARD 

51 995 ..5'6 
SUNGARD 
46,830.00 
SUNGARD 
18,701.67 
SUNGARD 
337,259.96 
SUNGARD 
448,161.39 
SUNGARD 
3,928.33 
SUNGARD 
8,820.83 
SUNGARD 

1, OD6-.67 
SUNGARD 

1, O56: OF) 
SUNGARD 
61, 745533 
SUNGARD 
32,850.00 
SUNGARD 
132, 805.99 
SUNGARD 
56, 916) 67 
SUNGARD 
2816; 195106 
SUNGARD 
V2; 666.. 67 
SUNGARD 
89,988.89 
SUNGARD 
45,066.67 
SUNGARD 
67,166.67 
SUNGARD 
112,666.67 
SUNGARD 
112,486.11 
SUNGARD 
112,666.67 
SUNGARD 
112,666.67 
SUNGARD 
112,666.67 
SUNGARD 


UNREALIZED LOSS 


784.72 
244.44 
228.5119 
-985.84 
SU Ze22 


2A 7 UZ 3.89 


= Ga66 
-291.66 
=233'.34 
=23:3:.34 


-2,041.66 
9,600.00 


41,010.28 
1 Oe 8S 
1035 Slee 141 
72,166.66 
57,480.55 
28,866.66 
42,541.66 
72,166.66 
11, 850 =H/0 
79, 062. 50 
79, 062.50 


79,062.50 
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(RPTMKT) 


INVEST 
NUMBER 


SUBTOTAL 


37.9947 
STI95 ST 
35462 T 
AY 3592171 
Soo23 40 
Ay 39924 T 
39526 1 


SOS 27-1 


DESCRIPTION 


Cal Divo (OPURNeT 2y¥ 
L DA GY 
INVESTMENT INVENTORY WITH MARKET VALUE 


MR. 


PURCHASE MATURITY DATE 


09/10/01 03/07/02 


UNITED STATES TREAS 


09/10/01 03/07/02 


UNITED STATES TREAS 


09/13/01 03/14/02 


UNITED STATES TREAS 


09/13/01 03/14/02 


UNITED STATES TREAS 
09/13/01 03/14/02 
UNITED STATES TREAS 


10/04/01 04/04/02 


UNITED STATES TREAS 


10/04/01 04/04/02 


UNITED STATES TREAS 


10/19/01 04/11/02 


UNITED STATES TREAS 


10/19/01 04/11/02 


UNITED STATES TREAS 


10/19/01 04/11/02 


UNITED STATES TREAS 


10/19/01 04/11/02 


UNITED STATES TREAS 


10/19/01 04/11/02 


UNITED STATES TREAS 


10/19/01 04/11/02 


(Investment Type) 


NOPE (9:9. 23) 
1/30/99 12/30/01 
NOTE (99.23) 


11/30/99 11/30/01 
NOTE 

2/6315 /-916- 127-311 / 02 
NOTE (98.10) 
01/31/97 01/31/02 
NOTE (99.11) 

OV/ 31/9701 31/02 
NOTE (99.25) 
01/31/97 01/31/02 
NOTE (99.16) 
01/31/97 01/31/02 
NOTE (99.16) . 
OL/SL/IT-MNOL/ 31/02 


UNITED STATES TREAS 


11 TREASURY 


DANTE 


Obl 


SAN 
4 


FRANCISCO 


et tS Aen 


INVESTMENTS OUTSTANDING AS OF 10/31/01 
MAJOR SORT KEY IS ICC# 


CUSIP BANK FUND 
BROK SAFE 
912795331 19 1 
40 000 
912795JJ1 19 923 
45 000 
912795JK8 19 919 
87 000 
912795JK8 1S 900 
87 000 
912795JK8 aly) 9906 
87 000 
912795JIN2 19 100 
40 000 
912795IN2 19 3 
40 000 
912795JP7 19 3 
40 000 
912795 TP 7 19 901 
40 000 
SEZTIS IPT 19 9902 
40 000 
GU2ZTIS TET 19 9311 
40 000 
912795JP7 19 9907 
40 000 
GTZ TIS TET 19 100 
40 000 

BILLS 19.52% (M) 
9128272C5 19 100 
40 000 
9128272C5 19 100 
87 000 
9128272E1 19 100 
40 000 
9128272G6 19 il 
89 000 
9128272G6 19 1 
74 000 
9128272G6 19 100 
87 000 
9128272G6 159 100 
89 000 
9128272G6 19 100 
89 000 


CPN RATE 
YTM TR 
371250 
3.1740 
3.1200 
3.1689 
3.1200 
3.1700 
3.1200 
3}.-177.00 
3.1200 
3.15700 
2 1550 
2.1787 
2715990 
271587 
2.1200 
249 
2.1200 
2A 
2.1200 
2:49 
2.1200 
2.1419 
2.1200 
2.1419 
2.1200 
2.1419 
2.9058 
2.9417 


spon ie) 
6.0306 
5).:8:1//5.0 
6.0306 
6.1250 
6.1864 
6.2500 
6.6536 
6.2500 
6.4092 
6.2500 
6.3051 
6.2500 
6.3720 
6.2500 
6.3609 


PAR/ SHARES 
BOOK 
10,000,000.00 
9,845,486.11 
12,000,000.00 
11, 814,880.00 
1,000,000.00 
984,226.67 
5,000,000.00 
4,921, 13:3;..33 
4,000,000.00 
3,936, 906.67 
22,000,000.00 
21, 760,316.11 
28,000,000.00 
27,694,947.78 
5,000,000.00 
4,948,766.67 
7,000,000.00 
6, 9287,,273:..33 
6,000,000.00 
5, 938,520.00 
6,000,000.00 
3, 938;,,520...00 
12,000,000.00 
11,877,040.00 
14,000,000.00 
13,856,546.67 
551,000,000.00 
544,727,520.84 


25,000,000.00 
24, 927 134..38 
25,000,000.00 
24, 927,734.38 
10,000,000.00 
9), 971.677. 916 2:..90 
20,000,000.00 
19, 661,368.75 
6,000,000.00 
Df 999 OSM 50. 
5,000,000.00 
4,988,350.00 
10,000,000.00 
9,948,437.50 
10,000,000.00 
9)7953),125)..00 


4487 


MARKET VALUE 
MARKET PRICE 
97,9317.290...00 
99.31250000000 
D917 7.9 007:00 
99.31250000000 
992,802.50 
99.28125000000 
4,964,062.50 
99.28125000000 
379'71;,,250..00 
99.28125000000 
21),821-,250...00 
99.18750000000 
21 leh 2, 0001500 
99.18750000000 
4,956,250.00 
99.12500000000 
6, 938,750.00 
99.12500000000 
5, 947,500.00 
99.12500000000 
5, 947,500.00 
99.12500000000 
11,895, 000..00 
99.12500000000 
135.877 9007500 
99.12500000000 
548,406, 250.00 
99.52926500000 


201,010; 3125.50 
100.2812500000 
29,070, 312.550 
100.2812500000 
10,065, 625.00 
100.6562500000 
20,206, 250.00 
101.0312500000 
6,061,875.00 
101.0312500000 
5,051,962): 50 
101.0312500000 
10,103 ,225:.100 
101.0312500000 
10,103,125.00 
101.0312500000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
45), 3'8:.-8'9 
SUNGARD 
54,080.00 
SUNGARD 
4,246.67 
SUNGARD 
21,233.33 
SUNGARD 
16,986.67 
SUNGARD 
36,874.44 
SUNGARD 
46, 938.2 
SUNGARD 
3,827,278 
SUNGARD 
5723'08)189 
SUNGARD 
{DO S33 
SUNGARD 

4 7.993'.33 
SUNGARD 
9,186.67 
SUNGARD 
NO PIAS 8 
SUNGARD 


617,998.63 
SUNGARD 
617,998.63 
SUNGARD 
206,385.87 
SUNGARD 
315,896.74 
SUNGARD 
94,769.02 
SUNGARD 
718, 917'4,. 28 
SUNGARD 
US Sehsy 5 Sz) 
SUNGARD 
RIN S Si 
SUNGARD 


11/02/01 


PAGE: 2 
00311 300 


UNREALIZED GAIN 
UNREALIZED LOSS 


40, 625.00 
48,540.00 
4,339.16 
21,695.84 
17,356.66 
24,059.45 
30',,622 11 
3, S595 9 
5 LT 78 
4,386.67 
4,386.67 


SR Si238 


NO}, 239599 


1,010, 904.40 
=3), 902290 


142 omersale2. 
L42F, Ome 
89,062.50 
544,881.25 
102, 187550 
63,212.50 
1541687 550 


150,000.00 
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(RPTMKT) 


INVEST 
NUMBER 


DESCRIPTION 
PURCHASE MATURITY DATE 


NOTE (99.16) 
09/31/97: 01/31702 
NOTE (99.18) 
01/31/00 01/31/02 
NOTE (99.25) 
01/31/00 01/31/02 
NOTE (99.25) 
01/31/00 01/31/02 
NOTE (99.18) 
01/31/00 01/31/02 
NOTE (99.25) 
01/31/00 01/31/02 
NOTE (99.18) 
01/31/00 01/31/02 
NOTE (99.16) 
04/30/97 04/30/02 
NOTE (99.16) 
06/30/00 06/30/02 
NOTE (99.16) 
06/30/00 06/30/02 
NOTE (99.16) 
06/30/00 06/30/02 
NOTE (99.16) 
03731/98'-03/ 317/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.7) 
07/02/01 06/30/03 
NOTE (99.7) 
07/02/01 06/30/03 
NOTE (99.7) 
07/02/01 06/30/03 
NOTE (99.7) 
07/02/01 06/30/03 
NOTE (99.135) 
07/09/01 06/30/03 
NOTE (99.135) 
07/09/01 06/30/03 
NOTE (88.20) 
09/27/94 08/15/03 
NOTE (95.26) 
11/28/00 11/15/03 
NOTE (99.23) 
04/11/01 11/15/03 


M 


CT CT AYe s/s OU ONT Gy 


R 


DANIEL 


OF 


DALY 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 10/31/01 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 


BROK 


9128272G6 ale) 


74 
9128275xX6 19 
40 
9128275X6 1g 
45 
9128275X6 19 
89 
9128275xX6 19 
89 
9128275XxX6 19 
87 
9128275xX6 19 
87 
9128272S0 19 
50 
9128272Y7 9 
87 
9128272Y7 19 
40 
9128272Y7 ane) 
89 
9128274B5 19 
89 
9128274B5 19 
89 
9128274B5 d9 
89 
9128274B5 US 
89 
912827620 19 
40 
912827620 19 
45 
912827620 19 
89 
912827620 19 
87 
912827620 19 
87 
912827620 Ake) 
40 
40 
40 
9128274U3 19 
40 
912827403 19 
87 


SAN FRANCISCO 
Ai >) 5554 = 4) 408 7 
CPN RATE PAR/SHARES MARKET VALUE 
YTM TR BOOK MARKET PRICE 
6.2500 10,000,000.00 1071037, 125;..00 
C302 9,949,218.75 101.0312500000 
6.3750 8,000,000.00 8,082,500.00 
6.6164 7,964,375.00 101.0312500000 
6.3750 8,000,000.00 8,082,500.00 
6.5061 7,980,625.00 101.0312500000 
6.3790 8,000,000.00 8,082,500.00 
6.5061 7,980,625.00 101.0312500000 
6.3750 8,000,000.00 8,082,500.00 
6.6121 7,965,000.00 101.0312500000 
6.3750 8,000,000.00 8,082,500.00 
6.5019 7,981,250.00 101.0312500000 
6.3750 8,000,000.00 8,082,500.00 
6.6121 7,965,000.00 101.0312500000 
6.6250 10,000,000.00 10,228, 125,00 
6.7526 9,946,600.00 102.2812500000 
6.2500 25,000,000.00 2977 103% 1253.00 
6.5249 24,873,046.88 102.8125000000 
6.2500 25,000,000.00 25, 103, 125..00 
6.5249 24,873,046.88 102.8125000000 
6.2500 25,000,000.00 25), 103,129,100 
6.5249 24,873,046.88 102.8125000000 
5.5000 200,000.00 2097187 50 
5.6148 199,010.00 104.5937500000 
5.5000 8,650,000.00 9,047, 359.38 
5.6160 8,606,732.50 104.5937500000 
5.5000 150,000.00 156,890.63 
5.6148 149,257.50 104.5937500000 
5.5000 1,000,000.00 1,/045,.937'..50 
5.6043 995,500.00 104.5937500000 
3.8750 10,000,000.00 107-2937, 125:00 
4.2836 9,924,762.23 102.5312500000 
3\5 8750 10,000,000.00 OF 2587025... 00 
4.2877 9,923,980.98 102.5312500000 
3.8750 10,000,000.00 HOF 253%7 125.00 
4.2877 9,923,980.98 102.5312500000 
3158.7:90 10,000,000.00 10; 253,125.00 
4.2877 9,923,980.98 102.5312500000 
3.8750 15,000,000.00 5% 30,97. 681. 5o0 
4.1866 14,926,324.73 102.5312500000 
3.8750 20,000,000.00 20,506, 250.00 
4.1824 19, 903,328.80 102.5312500000 
5.7500 5,000.00 D7, 2906 SL 
7.5200 4,431.25 105.9062500000 
4.2500 15,000,000.00 15,525,000.00 
5.8164 14, 368,359.38 103.5000000000 
4.2500 20,000,000.00 20, 700,000.00 
4.3676 19,942,187.50 103.5000000000 


RUN: 


11/02/01 


PAGE: 3 
00:11:00 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


US7), 948.37 
SUNGARD 
128,885.87 
SUNGARD 
128,885.87 
SUNGARD 
128,885.87 
SUNGARD 
128, 88'5...8:7 
SUNGARD 
128)7,:885.87 
SUNGARD 
128,885.87 
SUNGARD 
17.830).41 
SUNGARD 
526,494.57 
SUNGARD 
526,494.57 
SUNGARD 
526,494.57 
SUNGARD 
967.03 
SUNGARD 
41,824.18 
SUNGARD 
ULoea 
SUNGARD 
4,835.16 
SUNGARD 
13'0;,.9:70\5165 
SUNGARD 
130757065 
SUNGARD 
13075705 65 
SUNGARD 
130;,970865 
SUNGARD 
195,855.98 
SUNGARD 
261,141.30 
SUNGARD 
60.94 
SUNGARD 
294,497.28 
SUNGARD 
392,663.04 
SUNGARD 


193,906.25 
ITB 712500 
101,875.00 
101,875.00 
117,500.00 
LOD 250'.:0'0 
1177, 500%,00 
281,.5257..00 
83.0701 8ie2 
830,078.12 
830,078.12 
HOF ATTo0 
440,626.88 
TROSStale3 
50,437.50 
330,468.75 
3317290700 
331,250.00 
3317250500 
467707 8a l2 
621,875.00 
864.06 
1,156, 640. 62 


Tt Ole = 30 
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(RPTMKT) 


INVEST 
NUMBER 


Gol TY 7 GO UN 2 Y 
MR. DANTEL 


OF 
DALY 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 10/31/01 
MAJOR SORT KEY IS ICC# 


DESCRIPTION CUSIP BANK 
PURCHASE MATURITY DATE BROK 
NOTE (99.16) 912827403 19 
05/15/01 11/15/03 40 
NOTE (99.15) 912827403 19 
05/15/01 11/15/03 45 
NOTE (99.15) 9128274U3 9 
05/176/01- 11/15/03 87 
NOTE (99.11) 9128274U3 19 
05/18/01 11/15/03 40 
NOTE (99.13) 912827403 19 
05/23/01 11/15/03 40 
NOTE (99.13) 912827403 19 
05/23701 11/15/03 87 
NOTE (99.13) 9128274U3 19 
05/23/01 11/15/03 89 
NOTE (99.12) 9128274U3 19 
05/23/01 11/15/03 87 
NOTE (99.10) 9128274U3 19 
05/25/01 12715/03 45 
NOTE (99.20) 9128274U3 19 
06/04/01 11/15/03 87 
NOTE (99.20) 9128274U3 19 
06/04/01 11/15/03 87 
NOTE (103.2) 9128274U3 19 
10/05/01 11/15/03 87 
NOTE (99.22) 9128275A6 19 
02/16/99 02/15/04 74 
NOTE (99.12) 9128275A6 19 
02/16/99 02/15/04 74 
NOTE (95.27) 9128275A6 19 
08/15/00 02/15/04 40 
NOTE (95.27) 9128275A6 19 
08/15/00 02/15/04 45 
NOTE (95.27) 9128275A6 19 
08/15/00 02/15/04 89 
NOTE (95.18) 9128275A6 19 
08/15/00 02/15/04 40 
NOTE (99.11) 9128275A6 19 
02/16/01 02/15/04 40 
NOTE (99.26) 9128275A6 19 
02/23/01 02/15/04 40 
NOTE (100.21) 9128275A6 19 
03/29/01 02/15/04 87 
NOTE (100.22) 9128275A6 1) 
04/16/01 02/15/04 40 
NOTE (100.22) 9128275A6 19 
04/16/01 02/15/04 45 
NOTE (100.22) 9128275A6 UY) 
04/16/01 02/15/04 87 


SAN FRANCISCO 
ANd oe oor 4 = 448s 7] 

CPN RATE PAR/ SHARES MARKET VALUE 
YTM TR BOOK MARKET PRICE 
4.2500 50,000,000.00 51,750,000.00 
4.4736 49,738,281.25 103.5000000000 
4.2500 25,000,000.00 25,875,000.00 
4.4803 24,865,234.38 103.5000000000 
4.2500 20,000,000.00 20,700,000.00 
4.4805 19,894,497.28 103.5000000000 
4.2500 20,000,000.00 20, 700,000.00 
4.5313 19,875,679.35 103.5000000000 
4.2500 30,000,000.00 31,050,000.00 
4.5089 29,847,248.64 103.5000000000 
4.2500 15,000,000.00 15,525,000.00 
4.5089 14, 923,624.33 103.5000000000 
4.2500 15,000,000.00 15,525, 000.00 
4.5055 14,924,796.20 103.5000000000 
4.2500 15,000,000.00 15,525,000.00 
4.5258 14,917,764.95 103.5000000000 
4.2500 20,000,000.00 20, 700,000.00 
4.5533 19,882,472.83 103.5000000000 
4.2500 15,000,000.00 15,525,000.00 
4.4261 14,973,709.24 103.5000000000 
4.2500 25,000,000.00 25,875,000.00 
4.4142 24,963,018.01 103.5000000000 
4.2500 25,000,000.00 25,875,000.00 
251935 26,174,592.39 103.5000000000 
4.7500 15,000,000.00 15,,712,5007200 
4.8246 14,950,781.25 104.7500000000 
4.7500 15,000,000.00 15,7127500.00 
4.8925 14,906,250.00 104.7500000000 
4.7500 15,000,000.00 13, 712,,500:. 00 
6.09715 14,374,218.75 104.7500000000 
4.7500 15,000,000.00 157 7127500800 
62095 14,374,218.75 104.7500000000 
4.7500 15,000,000.00 15,722, 500: 00 
6.0915 14,374,218.75 104.7500000000 
4.7500 15,000,000.00 15,712,500.00 
6.1845 14,332,031.25 104.7500000000 
4.7500 30,000,000.00 31,425,000.00 
4.9941 29,798,437.50 104.7500000000 
4.7500 18,000,000.00 18,855,000.00 
4.8236 17, 963,437.50 104.7500000000 
4.7500 10,000,000.00 10,475,000.00 
4.5147 10,062,500.00 104.7500000000 
4.7500 10,000,000.00 10, 475,000.00 
4.4868 10,068,750.00 104.7500000000 
4.7500 10,000,000.00 10,475,000.00 
4.4868 10,068,750.00 104.7500000000 
4.7500 10,000,000.00 10,475,000.00 
4.4838 10,069,531.25 104.7500000000 


RUN: 


11/02/01 


PAGE: 4 
00:11:00 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


981,697 261 
SUNGARD 
490,828.80 
SUNGARD 
392,663.04 
SUNGARD 
392,663.05 
SUNGARD 
588,994.56 
SUNGARD 
294,497.29 
SUNGARD 
294,497.29 
SUNGARD 
294,497.29 
SUNGARD 
392,663.05 
SUNGARD 
294,497.28 
SUNGARD 
490,828.81 
SUNGARD 
490,828.80 
SUNGARD 
LS 17-0109 E02 
SUNGARD 
151,019). 02 
SUNGARD 
15d, 01 9'102 
SUNGARD 
191, OT9R02 
SUNGARD 
fol; OL902 
SUNGARD 
WT, 019202 
SUNGARD 
302,038.04 
SUNGARD 
181,222.83 
SUNGARD 
FOO; 679535 
SUNGARD 
100,679.35 
SUNGARD 
KOO; 619535 
SUNGARD 
100, 679535 
SUNGARD 


2,011, 718.78 
1,009, 765.62 
807,812.50 
831,250.00 
1,230, 468.75 
615, 234.37 
614,062.50 
621,093.75 
840,625.00 
585,937.50 
969,726.56 
113; 281,25 
7161; 718775 
806,250.00 
1; 338,281.25 
1, 338,281.25 
1, 338, 281. 25 
1,380, 468.75 
1, 626, 562-50 
891,562.50 
412,500.00 
406,250.00 
406,250.00 


405,468.75 
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(RPTMKT ) 


INVEST 
NUMBER 


SUBTOTAL 


A 38842 FEDERAL HOME LOAN BANK 


DESCRIPTION 
PURCHASE MATURITY DATE 


NOTE (100.22) 
04/16/01 02/15/04 
NOTE (100.20) 
04/16/01 02/15/04 
NOTE (100.12) 
04/17/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (99.17) 
V2/-15/99.-05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (101.30) 
05/02/01 05/15/04 


(Investment Type) 


06/05/01 06/05/02 


SUBTOTAL (Investment Type) 


A 38844 FEDERAL NATL MTG ASSN 


A 38845 FEDERAL NATL MTG ASSN 


06/05/01 05/23/03 


06/05/01 05/23/03 


SUBTOTAL (Investment Type) 


A 39014 FHLMC Bonds 


10/24/01 10/24/03 


M 


Gr Tf Ye (COUN yy, 


R 


12 TREASURY NOTES 


22 FEDERAL HOME LOA 


23 FEDERAL NATIONAL 


DANIEL 


OF 


DALY 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 10/31/01 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 


BROK 


9128275A6 19 


89 
9128275A6 19 
87 
9128275A6 ie) 
40 
9128275A6 19 
89 
9128275A6 19 
45 
9128275A6 19 
40 
9128275F5 19 
45 
9128275F5 19 
45 
9128275F5 19 
87 
9128275F5 19 
89 
9128275F5 19 
40 
9128275F5 19 
40 
39.34% (M) 


3133MFJL3 19 
40 


- 90% (M) 


31359MJF1 19 
45 
31359MJF1 19 
45 


1.23% (M) 


312924MxX8 19 
40 


100 
000 


100 
000 
100 
000 


100 
000 


SAN FRANCISCO 
A 1 152" 5 94 — 454-8 7 
CPN RATE PAR/ SHARES MARKET VALUE 
YTM TR BOOK MARKET PRICE 
4.7500 10,000,000.00 10,475,000.00 
4.4868 10,068,750.00 104.7500000000 
4.7500 10,000,000.00 10,475,000.00 
4.5222 10,059,375.00 104.7500000000 
4.7500 25,000,000.00 26,187,500.00 
4.6109 25,089,843.75 104.7500000000 
4.7500 25,000,000.00 26,187,500.00 
4.5758 25,111,328.13 104.7500000000 
4.7500 25,000,000.00 26,187,500.00 
4.5848 25,105,468.75 104.7500000000 
4.7500 25,000,000.00 26,187,500.00 
4.5818 25,107,421.88 104.7500000000 
552500 20,000,000.00 21,225; 0007.00 
5.8824 19,506,250.00 106.1250000000 
5.2500 10,000,000.00 10, 612,500.00 
6.7885 9,467,187.50 106.1250000000 
5.2500 10,000,000.00 10, 612,500.00 
6.7931 9,465,625.00 106.1250000000 
5.2500 10,000,000.00 10, 612,500.00 
6.7885 9,467,187.50 106.1250000000 
5.2500 20,000,000.00 21, 225,000.00 
6.7885 18,934,375.00 106.1250000000 
5.2500 50,000,000.00 53,062,500.00 
4.5642 50,960,937.50 106.1250000000 
4.9535 1067005000.00 1105385920\..32 
5.1748 1060154465.09 103.5970700000 
4.0000 25,000,000.00 25, 281,250..00 
4.0258 24,993,750.00 101.1250000000 
4.0000 25,000,000.00 25,281,250.00 
4.0258 24,993,750.00 101.1250000000 
4.7000 20,000,000.00 20,287,500.00 
4.7000 20,031,333.33 101.4375000000 
4.7000 14,000,000.00 14,201,250.00 
4.7000 14,021, 933.33 101.4375000000 
4.7000 34,000,000.00 34, 488,750.00 
4.7000 34,053,266.66 101.4375000000 
3.2050 15,000,000.00 7 O23 AS TeO0 
3.2440 14,988,750.00 100.1562500000 


RUN: 


11/02/01 


PAGE: 5 
00:11:00 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


100, :67:9:535 
SUNGARD 
100,679.35 
SUNGARD 
251,698.37 
SUNGARD 
251 698.037 
SUNGARD 
251,698.37 
SUNGARD 
2957/6983) 
SUNGARD 
485,054.35 
SUNGARD 
2427 S251 
SUNGARD 
242,927 S47 
SUNGARD 
242 927 al] 
SUNGARD 
485,054.35 
SUNGARD 
1,212 (635487 
SUNGARD 


405,555.56 
SUNGARD 


4127 559:.99 
SUNGARD 
288,788.89 
SUNGARD 


ees Iz 
SUNGARD 


406,250.00 

415,625.00 
1,097, 696.225 
1 OMG Lil 28H 
1,082,,031..25 
1, 080,,,07/8.. 12 
1,718; 750'..00 
171457312450 
1, L467. 87/51. 00 
1,149. 3:2;550 
2, 290, 629:00 


27,101, 562::50 


287,500.00 


201, 250;00 


34,687.50 
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(RPTMKT) 


INVEST 
NUMBER 


DESCRIPTION 


PURCHASE MATURITY DATE 


Cela Yi t/ Co OSU ON ET y. 
DANIEL 
INVESTMENT INVENTORY WITH MARKET VALUE 


MR 


OF 


DALY 


SAN 
4 


FRANCISCO 


OO aoe 


INVESTMENTS OUTSTANDING AS OF 10/31/01 


CUSIP 


SUBTOTAL (Investment Type) 30 FHLMC Bonds 


38643 
38781 

38669 

38944 

38633 

38670 
38671 
38690 
38719 
38787 
38729 
38730 
38731 
38732 
38733 
38998 
38975 
38978 
38979 


38995 


SUBTOTAL (Investment Type) 


FEDERAL NATL MTG ASSN 
12/14/00 11/02/01 
FEDERAL NATL MTG ASSN 
04/09/01 11/02/01 
FEDERAL NATL MTG ASSN 
01/08/01 11/16/01: 
FEDERAL NATL MTG ASSN 
08/31/7012, 11/20/01 
FEDERAL NATL MTG ASSN 
12/11/00 11/30/01 
FEDERAL NATL MTG ASSN 
01/08/01 11/30/01 
FEDERAL NATL MTG ASSN 
01/08/01 11/30/01 
FEDERAL NATL MTG ASSN 
01/26/01 12/28/01 
FEDERAL NATL MTG ASSN 
02/27/01 12/28/01 

FNMA DISCOUNT NOTES 
04/09/01 02/08/02 
FEDERAL NATL MTG ASSN 
03/09/01 02/22/02 
FEDERAL NATL MTG ASSN 
03/09/01 02/22/02 
FEDERAL NATL MTG ASSN 
03/09/01 02/22/02 
FEDERAL NATL MTG ASSN 
03/09/01 02/22/02 
FEDERAL NATL MTG ASSN 
03/09/01 02/22/02 
FEDERAL NATL MTG ASSN 
10/04/01 04/04/02 

FNMA DISCOUNT NOTES 
09/25/01 04/11/02 
FEDERAL NATL MTG ASSN 
10/02/01 07/15/02 
FEDERAL NATL MTG ASSN 
10/02/01 07/15/02 
FEDERAL NATL MTG ASSN 
10/03/01 07/25/02 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


313589NT6 
313589NT6 
313589PHO 
313589PN7 
313589PX5 
313589PX5 
313589PX5 
313589RB1 
313589RB1 
313589SV6 
313589TK9 
313589TK9 
313589TK9 
313589TK9 
313589TK9 
313589VC4 
31358 9VK6 
3135892I5 
313589205 


313589ZU0 


BANK 
BROK 


- 53% (M) 


19 
40 
19 
40 
19 
40 
19 
40 
19 
45 
aS 
40 
1g 
40 
19 
40 
19 
40 
iy) 
40 
1g 
40 
19 
40 
EO) 
40 
19 
40 
19 
40 
19 
45 
9 
40 
19 
40 
19 
40 
19 
87 


41 FNMA DISCOUNT NO 8.17% (M) 


FUND 
SAFE 


CPN RATE 


YTM TR 


3.2050 


5.7400 
6.0517 
4.1800 
4.2829 
4.9200 
5:3.1/3'91 
3.3500 
3:..3:758 
55200 
6.0609 
4.9000 
Del 275 
4.9000 
ay al WA) 
4.9100 
5). 1458 
4.6000 
4.7859 
4.1300 
4.2797 
4.5200 
4.7278 
4.5200 
41218 
4.5200 
4.7278 
4.5200 
4.7278 
4.5200 
4.7278 
2.2000 
2.2247 
2.3800 
2.4116 
27.3100 
253052 
2.3100 
2S OS2 
2.2000 
2.2404 
3.8763 
4.0303 


MAJOR SORT KEY IS ICC# 


PAR/ SHARES 
BOOK 


15,000,000.00 
14, 988,750.00 


23,000,000.00 
217, 815, 487.22 
15,000,000.00 
14, 639,475.00 
4,775,000.00 
4,571,394.00 
2,400,000.00 
2,381, 686.67 
25,000,000.00 
2:37.99 3489933 
8,000,000.00 
7,645,022.22 
7,000,000.00 
6, 689,394.44 
15,000,000.00 
14,312,600.00 
25,000,000.00 
24,028,888.89 
6,000,000.00 
5,790, 058:. 33 
2,000,000.00 
1 9E2;, Va el 
2,000,000.00 
O25 el sale: 
2,000,000.00 
pO? ee ae 
2,000,000.00 
7 Ot 2 7 La Wal 
1,000,000.00 
956,095.56 
20,000,000.00 
LOFT DOO Oo 
11,000,000.00 
10,856,010.00 
10,400,000.00 
10,209, 142. 67 
9,600,000.00 
9,423,824.00 
40,000,000.00 
39,278,888.89 
231,175,000.00 
22357 OLN) 5 ON ee 2 


48 7 


MARKET VALUE 
MARKET PRICE 


15,,023,,437,.50 
100.1562500000 


22,998,594.44 
99.99388888889 
14,999,083.33 
99.99388888889 
4,770,622. 92 
99:.90833333333 
27391, 06636; 
99.87777777778 
24,955,694.44 
99. 82277777778 
7,985,822. 22 
99.82277777778 
6,987,594.44 
9982277707148 
14,947,750.00 
99.65166666667 
247912, 916.67 
99.65166666667 
5, 966,010.00 
99.43350000000 
179877067278 
99.35338888889 
1987, OTS 
99. 35338888889 
1, 987, O67 . 78 
99. 35338888889 
1,987,067.78 
99.35338888889 
993,933.89 
99.35338888889 
19,825,466.67 
99°..12733333333 
10,899, 643.33 
99.08766666667 
10,249,130.67 
98 .54933333333 
9,460, 736.00 
98 .54933333333 
39),397;, 066. 67 
98.49266666667 
229, 695,003.48 
99.35979400000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


1,180,845.56 
SUNGARD 
398), 793533 
SUNGARD 
193;,827.525 
SUNGARD 
13,846.66 
SUNGARD 
ZIG 9 Te 23 
SUNGARD 
323,400.00 
SUNGARD 
282,.975...00 
SUNGARD 
3110), 1850 
SUNGARD 
189),.02778 
SUNGARD 
41 1:96.67 
SUNGARD 
O97 OLS A338 
SUNGARD 
597 O13533 
SUNGARD 
597; 0135.33 
SUNGARD 
59, 513538 
SUNGARD 
29,756.66 
SUNGARD 
347 222).22 
SUNGARD 
26,900 222 
SUNGARD 
20,020.00 
SUNGARD 
18,480.00 
SUNGARD 
70,888.89 
SUNGARD 


11/02/01 


PAGE: 6 
00:11:00 


UNREALIZED GAIN 
UNREALIZED LOSS 


2,261.66 
825.00 
54 1 67 
0383.34 
70,888.88 
17,400.00 
LOZ ZOOM 
64,362.50 
95,000.00 
34,155.00 
15,443.34 
1:5; 443". 34 
15:44 3) 34 
15,443.34 
Deal Zao 
13,688.89 
16,726.00 
19,968.00 
18,432.00 


47,288.89 
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(RPTMKT ) 
INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY 
38765 FEDL FARM CRED BK CONS 
03/29/01 11/02/01 
38945 FEDL FARM CRED BK CONS 
08/31/01 11/02/01 
38688 FEDL FARM CRED BK CONS 
01/26/01 01/24/02 
SUBTOTAL (Investment Type) 42 
38927 FEDL HOME LOAN BK CONS 
08/14/01 11/02/01 
38946 FEDL HOME LOAN BK CONS 
08/31/01 11/06/01 
38947 FEDL HOME LOAN BK CONS 
08/32/01 11/07/01 
38948 FEDL HOME LOAN BK CONS 
08/31/01 11/07/01 
38949 FEDL HOME LOAN BK CONS 
08/31/01 11/07/01 
38974 FEDL HOME LOAN BK CONS 
09/17/01 11/07/01 
38953 FEDL HOME LOAN BK CONS 
08/31/01 11/09/01 
38951 FEDL HOME LOAN BK CONS 
08/31/01 11/23/01 
38997 FEDL HOME LOAN BK CONS 
10/04/01 02/22/02 
38991 FEDL HOME LOAN BK CONS 
10/03/01 04/01/02 
38992 FEDL HOME LOAN BK CONS 
10/03/01 04/01/02 
39015 FEDL HOME LOAN BK CONS 
10/31/01 04/10/02 
38996 FEDL HOME LOAN BK CONS 


10/04/01 08/09/02 


SUBTOTAL (Investment Type) 43 


38874 FEDL HOME LN MTG CORP DISC N 


38901 


07/10/01 11/09/01 
FMC DISCOUNT NOTES 
07/11/01 11/16/01 


CULT. Y¥o/--C2O0ULNeT Y 
c DANIEL 
INVESTMENT INVENTORY WITH MARKET VALUE 


MR 


FARM 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


OF 


DALY 


INVESTMENTS OUTSTANDING AS OF 10/31/01 


CUSIP 
313313NT1 
313313NT1 


313313SE9 


CREDIT DISC 


313385NT9 
313385NX0 
313385NY8 
313385NY8 
313385NY8 
313385NY8 
313385PA8 
313385PQ3 
SI3385TK2 
313385U2Z7 
313385027 
313385VJ2 


313385B39 


FEDERAL HOME LOA 6.18% (M) 


313397PA3 


313397PH8 


BANK FUND 

BROK SAFE 
19 100 
40 000 
19 858 
40 000 
19 9530 
40 000 

- 53% (M) 
dS 9931 
40 000 
19 879 
40 000 
19) 804 
40 000 
19 924 
40 000 
19 859 
40 000 
19 9531 
40 000 
19 9615 
40 000 
1!) 9901 
40 000 
19 100 
40 000 
19 9906 
40 000 
19 9901 
40 000 
9 100 
40 000 
19 100 
40 000 
19 860 
40 000 
19 1901 
40 000 


MAJOR SORT KEY IS ICC# 


SAN ERAN € LTS ¢€ 0 

451 = 500 4 = 4°48 >57 
CPN RATE PAR/SHARES MARKET VALUE 
YTM TR BOOK MARKET PRICE 


4.4200 
4.5416 
3.3500 
3.3698 
4.8800 
561326 
4.2054 
4.3349 


3.3700 
3.3954 
3.3600 
3.3811 
3.3600 
3.3815 
3.3600 
323815 
3.3600 
3:..3815 
3.1200 
3.1339 
3.3900 
3.53720 
3.3200 
3.3459 
2.2200 
282399 
2.2600 
222898 
2.2600 
2.2858 
2.0000 
2101:89) 
2.2200 
2.263 
2.8927 
22-9151 


3.5700 
36037 
3.5700 
3. 61159 


5,000,000.00 
4,866,172.22 
5,000,000.00 
4,970, 687.50 
5,000,000.00 
4,753,966.67 


15,000,000.00 
14,590, 826.39 


25,000,000.00 
24,812,777.78 

4,000,000.00 

3,974, 986.67 
15,000,000.00 
14,904,800.00 
15,000,000.00 
14,904,800.00 
18,000,000.00 
17,885,760.00 
16,000,000.00 
15, 929,280.00 
15,000,000.00 
14,902,291.67 

1,400,000.00 

1,389,154.67 
20,000,000.00 
19,826,100.00 
10,000,000.00 

9,887,000.00 

5,000,000.00 

4,943,500.00 
20,000,000.00 
19, 822,011.02 
10,000,000.00 

9,809, 450.00 
174, 400,000.00 
172, 991,011.90 


25,000,000.00 
24,697,541.67 
2,000,000.00 
li, 914, 613).33 


4,999,697.22 
99.99394444444 
4,999,697.22 
99.99394444444 
4797157 133'.33 
99.51466666667 


V4, G1 S723 Ti 
99.83418500000 


2'4,.998,,479'.17 
99.99391666667 
3,998; 183.33 
99.96958333333 
14,994,525.00 
99.96350000000 
14,994,525.00 
99.96350000000 
17, 993,430.00 
99.96350000000 
15,994,160.00 
99.96350000000 
14, 992,700.00 
99...95133333333 
17, 398,12'6.533 
99.86616666667 
19,871, 305.56 
99-35652777778 
9,914,852.78 
99.14852777778 
4,957,426.39 
99.14852777778 
19,819,555 ::.56 
99. 09777777778 
9,846,875.00 
98.46875000000 


LTS TAG VA? 
99.64148200000 


24, 987,833.33 
99)5 95133333333 

1,998, 175.00 
99.90875000000 


RUN: 


11/02/01 


PAGE: 7 
OO's11300 


CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 


133521389 
SUNGARD 
287,847 322 
SUNGARD 
189,100.00 
SUNGARD 


184,881.94 
SUNGARD 
23,146.66 
SUNGARD 
86,800.00 
SUNGARD 
86,800.00 
SUNGARD 
104,160.00 
SUNGARD 
62,400.00 
SUNGARD 
86,541.66 
SUNGARD 
8,004.89 
SUNGARD 
3:47, 933% 33 
SUNGARD 
18,205.56 
SUNGARD 
9,102.78 
SUNGARD 

1 lds 
SUNGARD 
Li}, 266.67 
SUNGARD 


282,625.00 
SUNGARD 
22), 4aalieroy) 
SUNGARD 


UNREALIZED LOSS 


alia Reet Ea 
162.50 


32,666.66 


BO. 4'5 
650.00 
2, 925.00 
2,925.00 
37910. 00 
2,480.00 
3,866.67 
966.77 
105672223 
9,647.22 
4,823.61 


-2,666.66 
207, 158533 


63,444.28 
-2, 666.66 


7,666.66 
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(RPTMKT) 


INVEST 
NUMBER 


DESCRIPTION 


GLTy/ Co uN TY OF SAN 


MR 


PURCHASE MATURITY DATE 


FEDL HOME LN MTG CORP 
02/23/01 11/19/01 
FEDL HOME LN MTG CORP 
02/27/01 12/28/01 
FEDL HOME LN MTG CORP 
08/31/01 12/28/01 
FEDL HOME LN MTG CORP 
01/08/01 01/03/02 
FEDL HOME LN MTG CORP 
01/26/01 01/03/02 
FEDL HOME LN MTG CORP 
02/23/01 01/31702 
FEDL HOME LN MTG CORP 
10/02/01 02/01/02 
FEDL HOME LN MTG CORP 
10/02/01 02/01/02 
FEDL HOME LN MTG CORP 
10/02/01 02/01/02 
FEDL HOME LN MTG CORP 
03/02/01 02/28/02 
FEDL HOME LN MTG CORP 
03/09/01 02/28/02 
FEDL HOME LN MTG CORP 
03/09/01 02/28/02 
FEDL HOME LN MTG CORP 
03/09/01 02/28/02 
FEDL HOME LN MTG CORP 
03/09/01 02/28/02 
FEDL HOME LN MTG CORP 
03/29/01 02/28/02 
FEDL HOME LN MTG CORP 
10/02/01 02/28/02 
FEDL HOME LN MTG CORP 
10/02/01 02/28/02 
FEDL HOME LN MTG CORP 
10/02/01 02/28/02 
FEDL HOME LN MTG CORP 
03/27/01 03/15/02 
FEDL HOME LN MTG CORP 
04/09/01 03/15/02 
FEDL HOME LN MTG CORP 
10/03/01 08/28/02 
FEDL HOME LN MTG CORP 
10/03/01 08/28/02 
FEDL HOME LN MTG CORP 
10/31/01 09/27/02 
FEDL HOME LN MTG CORP 
10/31/01 09/27/02 


DANTE 


L DVA LY 4 1 


So = 79 9) 4 = 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 10/31/01 


CUSIP 


313397PL9 
313397RB9 
313397RB9 
313397RH6 
313397RH6 
313397SM4 
313397SN2 
313397SN2 
313397SN2 
313397TR2 
SL3397TR2 
313397TR2 
S133 97TR2 
3:133'97TR2 
313397 TR2 
313397TR2 
313397TR2 
313397TR2 
313397UG4 
313397UG4 
313397D65 
313397D65 
313397H46 


313397H46 


MAJOR SORT KEY IS ICC# 


BANK FUND CPN RATE 

BROK SAFE YTM TR 
19 929 4.7700 
40 000 4.9463 
19 100 4.5900 
40 000. 4.7752 
1g 859 3.3100 
40 000 3.3466 
19 902 4.8500 
40 000 5.0972 
akg 9530 4.9000 
40 000 5.71392 
19 928 4.7200 
40 000 4.9416 
19 9903 2.3400 
40 000 2.3587 
19 9901 2.3400 
40 000 2.3587 
19 9902 2.3400 
40 000 2.3587 
1S 877 4.5300 
40 000 4.7468 
19 923 4.5300 
40 000 4.7315 
19 927 4.5300 
40 000 4.7315 
19 906 4.5300 
40 000 4.7315 
19 908 4.5300 
40 000 4.7315 
19 100 4.3100 
40 000 4.4906 
19 901, 2.3200 
40 000 2.3425 
19 912° 2.3200 
40 000 2.3425 
1g 925 2:.3200 
40 000 2.3425 
19 7622 4.2200 
40 000 4.4022 
19 920 4.0500 
40 000 4.2111 
19 805 2.2200 
40 000 2.2660 
19 9901 2.2200 
40 000 2.2660 
IL) 100 2.0000 
40 000) °2.1087'5 
19 100 2.0300 
45 000 2.0686 


PAR/ SHARES 
BOOK 
5,000,000.00 
4,821,787.50 
25,000,000.00 
24,031,000.00 
7,000,000.00 
6, 923,410.28 
4,000,000.00 
3,806,000.00 
10,000,000.00 
9,534,500.00 
5,000,000.00 
4,775,800.00 
19,000,000.00 
18,849, 330.00 
8,000,000.00 
7,936,560.00 
3,000,000.00 
21, 97-6;:210:..00 
10,000,000.00 
9,543,225.00 
7,000,000.00 
6,687,115.55 
8,000,000.00 
7,642,417.77 
8,000,000.00 
7,642,417.77 
3,000,000.00 
2,865, 906. 69 
2,000,000.00 
1,919,546.67 
4,000,000.00 
3;, 961, 591.02 
4,000,000.00 
3, 961, 99 Lt 
12,000,000.00 
11,884, 773.33 
13,000,000.00 
12,462,067.22 
2,000,000.00 
1,923,500:..00 
20,000,000.00 
19;,199'4),'233\..33 
10,000,000.00 
91 SG A660 
30,000,000.00 
29), 448,333.33 
25,000,000.00 
247 03375 Clo 4 


ER AcN ¢ 1S € 0 
44817 


MARKET VALUE 
MARKET PRICE 


4,994,525.00 
99.89050000000 
247 9137 312550 
99.65325000000 
6, B194.112 7550 
99.65325000000 
3, 985;,.370...00 
99.63425000000 
9,963,425.00 
99.63425000000 
4,974,090.28 
99.48180555556 
18,900,461.11 
99.. 47671111111 
7,958,088.89 
99. 47610 001d 
2,984,283.33 
99.47611111111 
9 9327,2364 11 
99, 3223.60 07111 
6,952,565528 
SOF 3223.60 01 11a 
7,945,788.89 
99. 3223161111171 
7, 945, 788:..89 
99\- 322361117111 
2,979,670.83 
9973223611111 
1,986,447.22 
99°532236111111 
3,972,894.44 
99°. 32236111111 
3,972,894.44 
9932236111100 
1d, 9187, 683.33 
992 32231601 


12,901,286. 67. 


99.24066666667 

1, 984, 813-33 
99.24066666667 
19,675,000.00 
98 .37500000000 

9,837,500.00 
98.37500000000 
29,456,250.00 
98.18750000000 
24,546,875.00 
98.18750000000 


RUN: 


11/02/01 


PAGE: 8 
00:11:00 


CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 


166, 287.50 
SUNGARD 
187; 312. 50 
SUNGARD 
39,903.89 
SUNGARD 
160,050.00 
SUNGARD 
379::750:..010 
SUNGARD 
164,544.44 
SUNGARD 
37,050.00 
SUNGARD 
15,600.00 
SUNGARD 
5,850.00 
SUNGARD 
307710383233 
SUNGARD 
208,296.67 
SUNGARD 
238,053.34 
SUNGARD 
238,053.34 
SUNGARD 
89,269.98 
SUNGARD 
51,959.44 
SUNGARD 

1G 133583 
SUNGARD 
TP133283 
SUNGARD 
23,200.00 
SUNGARD 
333,731.67 
SUNGARD 
46; 390..00 
SUNGARD 
35; 766.67 
SUNGARD 
IN) /833233 
SUNGARD 
1,666.67 
SUNGARD 
1,409.72 
SUNGARD 


UNREALIZED LOSS 


6,450.00 
95,000.00 
12), 4137..33 
19,320.00 
49,175.00 
33, 745'...84 
14,081.11 
3, 9201389 
2,223.33 
Bl, O7 708 
57.,1593'..06 
65; 3172518 
69, Seo 
24,494.16 
14,941.11 
3), 9169'.-99 
37,57'0).00 
10,710.00 
105,437.98 
147 963-33 
45,000.00 
22,500.00 

6,250.00 


12,083.34 
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G iT Y / COUNT Y¥ OF SAN EF RAN GOL S CO 
MR. DeALNG Bal DALY 415-554-4487 
INVESTMENT INVENTORY WITH MARKET VALUE 
(RPTMKT ) 
INVESTMENTS OUTSTANDING AS OF 10/31/01 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
39018 FEDL HOME LN MTG CORP DISC N 313397L66 19 100 2.0500 10,270,000.00 10,067,809. 38 
10/31/01 10/23/02 45 000 2.0925 10,061,219.46 98.03125000000 
SUBTOTAL (Investment Type) 44 FMC DISCOUNT NOT 9.92% (M) 3.1858. 281,270,000.00) (2:79, 711,795.75 
3.2800 274,255,189.74 99.09048100000 
38882 NEGOTIABLE C.D.'S O6050EYV1 19 924 3.6300 40,000.00 40,031.41 
07/107 OL 11/20/04 40 000 3.6300 40,000.00 100.0785181793 
38883 NEGOTIABLE C.D.'S O6050EYV1 19 467 3.6300 93,000.00 93,073.02 
07/10/01 11/20/01 40 000 3.6300 93,000.00 100.0785181793 
38884 NEGOTIABLE C.D.'S O6050EYV1 19 471 3.6300 175,000.00 MS Se s4 ik 
07/10/01 11/20/01 40 000 3.6300 175,000.00 100.0785181793 
38885 NEGOTIABLE C.D.'S O6050EYV1 19 5005 3.6300 1,000,000.00 1,000,785. 18 
07/10/01 11/20/01 40 000 3.6300 1,000,000.00 100.0785181793 
38886 NEGOTIABLE C.D.'S O6050EYV1 19 892 3.6300 3,000,000.00 3,002,355. 55 
07/10/01 11/20/01 40 000 3.6300 3,000,000.00 100.0785181793 
38887 NEGOTIABLE C.D.'S O6050EYV1 19 924 3.6300 21,692,000.00 21, 7109;,032.16 
07/10/01 11/20/01 40 000 3.6300 21,692,000.00 100.0785181793 
38808 BK AMER C.D. O6050EXP5 19 100 4.2500 50,000,000.00 507300),6935 75 
05/01/01 02/12/02 40 000 4.2500 50,000,000.00 100.6013874915 
38809 BK AMER C.D. 06050EXQ3 19 100 4.2500 50,000,000.00 507:3'405:8:9315 72 
05/01/01 02/26/02 40 000 4.2500 50,000,000.00 100.6817874450 
38812 BK AMER C.D. O6050EXU4 19 100 4.2000 50,000,000.00 50,372, 163...86 
05/04/01 03/12/02 40 000 4.2000 50,000,000.00 100.7443277179 
38814 BK AMER C.D. O6050EXV2 19 100 4.1000 50,000,000.00 50, 526, 71:9'..99 
05/07/01 05/01/02 40 000 4.1000 50,000,000.00 101.0334399820 
38820 BK AMER C.D. O6050EYA7 19 100 4.0800 44,000,000.00 44,462,700.04 
05/09/01 05/06/02 40 000 4.0800 44,000,000.00 101.0515909987 
38813 BK AMER C.D. O6050EXT7 19 100 4.2700 50,000,000.00 50576; 8955.91 
05/04/01 05/07/02 40 000 4.2700 50,000,000.00 101.1537918260 
38815 BK AMER C.D. 06050EXWO 19 100 4.1000 50,000,000.00 50,595, 300.89 
05/07/01 05/29/02 40 000 4.1000 50,000,000.00 101.1906017781 
38911 BK AMER C.D. O6050EYM1 19 50 3.8000 10,000,000.00 LO VES O25 2 
07/02/01 07/01/02 40 000 3.8000 10,000,000.00 101.1852152020 
SUBTOTAL (Investment Type) 91 NEGOTIABLE C.D." 13.64% (M) 4.1326 380,000,000.00 383,304,304.41 
4.1326 380,000,000.00 100.8695540000 
38833 PUBLIC TIME (COLL) 19 858 3.3900 1,000,000.00 996,018.06 
05/25/01 01/01/02 41 000 3.3900 1,000,000.00 99.60180555556 
38942 PUBLIC TIME DEPOSIT 19 9901 3.3900 100,000.00 987. 30'5.25 
08/21/01 08/21/02 60 000 3.3900 100,000.00 98.31525000000 
SUBTOTAL (Investment Type) 1010 PUBLIC TIME DE - 04% (M) 3.3900 1,100,000.00 1094 ,SsseoU 
3.3900 1,100,000.00 99.48484600000 


RUN: 


11/02/01 


PAGE: 9 
00:11:00 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


584.82 
SUNGARD 


459.80 
SUNGARD 
1,069.04 
SUNGARD 
2,091,563 
SUNGARD 
11,495.00 
SUNGARD 
34,485.00 
SUNGARD 
249,349.54 
SUNGARD 
OSG ;.A lly 
SUNGARD 
1-086; 221. 1: 
SUNGARD 
1.,0557833:.33 
SUNGARD 
1,013; 641.. 12 
SUNGARD 

S71 693.33 
SUNGARD 
1,073,430). 56 
SUNGARD 
L013), (Olas 
SUNGARD 

LQG Nd Me 
SUNGARD 


301333 
SUNGARD 
301-33 
SUNGARD 
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als Serge 
HESAB 

27 39005 

7, O32 46 
300,693.75 
340,893.72 
372,163.86 
51 6;719).9'9 
462,700.04 
91/6 7)8:9 59M 
595, 300:.:89 
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Gra Tays/1C: OFUeNeL> O F SAN BE ReAaNiGel 2S. Cu0 
MR. DANIEL D ACLS Y 41 55 54 4 a BT] 
INVESTMENT INVENTORY WITH MARKET VALUE PAGE: 10 
(RPTMKT ) RUN: 11/02/01 00:11:00 
INVESTMENTS OUTSTANDING AS OF 10/31/01 
MAJOR SORT KEY IS ICC# 


INVEST DESCRIPTION CUSEP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE CURR ACCR INT UNREALIZED GAIN 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE PRICE SOURCE UNREALIZED LOSS 
GRAND TOTAL 4.0132 2774950000.00 2810140916. 66 3977939, 043.045 52, 381 (8317290 


4.1303 2745472541.84 101.2681640000 = 2772391,89 
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INVSMT 
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SUBTOTAL 


37994 
37995 
35462 
35521 
35523 
35524 


Se et et 


DESCRIPTION 


UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 


STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 


(Investment Type) 11 TREASURY BILLS 


NOTE (99.23) 
NOTE (99.23) 
NOTE 


NOTE (98.10) 
NOTE (99.11) 
NOTE (99.25) 


Ue) Pre lee la file [| 


C let yY 7 €C.0;U NED Y 


MURS. 


912795G6T2 
912795GT2 
GTZ 795CT2 
912795HV6 
912795HW4 
912795HM6 
912795GU9 
912795GU9 
912795GU9 
912795GU9 
912795GU9 
912795JA0 
912795JIC6 
912795J5C6 
912795JC6 
912795JE2 
912795JE2 
912795JE2 
912795JE2 
912795JE2 
912795JE2 
912795JG7 
912795JG7 
912795J5G7 
912795351 
9127957391 
912795JK8 
912795JK8 
912795JK8 
912795JN2 
912795IN2 
9127-95 TP7 
912795J5P7 
9127955P7 
912795JP7 
912795JP7 
912795J5P7 


9128272C5 
9128272C5 
9128272E1 
9128272G6 
9128272G6 
9128272G6 


DANTEL 
INVESTMENT 


0 F S 


DALY 


AN 


FRANCIS €O 
A 


Doe 4a 
INVENTOR Y 


INVESTMENTS OUTSTANDING AS OF 10/31/01 
SORT KEY IS ICC# 


MAJOR 

MATURITY PURCHASE 
(TICKER) DATE 

11/08/01 08/20/01 
11/08/01 09/06/01 
11/08/01 09/06/01 
11/15/01, 10/18701 
11/23/01 08/20/01 
11/29/01 02/21/01 
12/06/01 10/03/01 
12/06/01 10/03/01 
12/06/01 10/03/01 
12/06/01 10/03/01 
12/06/01 10/03/01 
01/03/02 08/20/01 
01/17/02 07/24/01 
01/17/02 07/24/01 
01/17/02 08/14/01 
01/31/02 09/10/01 
01/31/02 09/10/01 
01/31/02 09/10/01 
01/31/02 09/10/01 
01/31/02 09/10/01 
01/31/02 09/10/01 
02/14/02 09/10/01 
02/14/02 09/10/01 
02/14/02 09/10/01 
03/07/02 09/10/01 
03/07/02 09/10/01 
03/14/02 09/13/01 
03/14/02 09/13/01 
03/14/02 09/13/01 
04/04/02 10/04/01 
04/04/02 10/04/01 
04/11/02 10/19/01 
04/11/02 10/19/01 
04/11/02 10/19/01 
04/11/02 10/19/01 
04/11/02 10/19/01 
04/11/02 10/19/01 

19.84% (C) 

11/30/01 11/30/99 
11/30/01 11/30/99 
12/31/01 12/31/96 
01/31/02 01/31/97 
01/31/02 01/31/97 
01/31/02 01/31/97 


SAF/ 
PURP 


000 
000 
000 
000 
000 
000 


TRDNG 
YIELD 


4487 


99.268 
99.416 
99.415 
99.822 
99.134 
96.445 
99.611 
99.611 
99.611 
99.611 
99.611 
98.776 
98.321 
98.321 
98.587 
98.761 
98.763 
98.761 
98.769 
98.761 
98.763 
98.639 
98.639 
98.639 
98.455 
98.457 
98.423 
98.423 
98.423 
98.911 
98.911 
98.975 
98.975 


919; 7a 
BOF All 
99.766 
98.307 
99.328 
99.767 


RUN: 


PAR VALUE 
SHARES 


50,000,000.00 
10,000,000.00 
9,000,000.00 
21,000,000.00 
5,000,000.00 
14,000,000.00 
2,000,000.00 
5,000,000.00 
4,000,000.00 
4,000,000.00 
35,000,000.00 
5,000,000.00 
14,000,000.00 
6,000,000.00 
40,000,000.00 
25,000,000.00 
20,000,000.00 
10,000,000.00 
15,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
10,000,000.00 
12,000,000.00 
1,000,000.00 
5,000,000.00 
4,000,000.00 
22,000,000.00 
28,000,000.00 
5,000,000.00 
7,000,000.00 
6,000,000.00 
6,000,000.00 
12,000,000.00 
14,000,000.00 


25,000,000.00 
25,000,000.00 
10,000,000.00 
20,000,000.00 
6,000,000.00 
5,000,000.00 


11/02/01 


PAGE: 1 
00:10:08 
BOOK VALUE 


49, 633,888.89 
9,941,550.00 
8,947,.316.25 

2:01, 9'62),5:9'6)./697, 
4,956, 122:..22 

13),,502;:23:9\57/2 
1, .992,,213).,33 
4,980, 533'..33 
3,984,426.67 
3,984,426.67 

34, 863;,.733...33 
4,938,800.00 

13, 164, 93.4°..137 
5, 899',,2571:..50 

39,434, 933.33 

24,690,166.67 

19,.752,,530).,56 
9,876,066.67 

14,815, 291.67 

24,690,166.67 

24,690,663.19 

24,659, 833.33 

247,65 9)2833).33. 

24,659, 833.33 
9,845,486.11 

11,814,880.00 

984,226.67 
4:,.921,,133)..33 
37.936,,906.67 

21,7 607,316). 141 

27,694,947.78 
4,948,766.67 
6,928,273..33 
5', 938), 920:. 00 
5, 938,520.00 

11,877,040.00 
13,856,546.67 


24,927,734.38 
24,927,734.38 
9, 97/67, 562.50 
19), 66), 368). 7/5 
5), 959, 687.50 
4,988, 350.00 
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(SIRPT) 


INVSMT 
NO. 


ie ee oo a a ee ee 
Ww 
Ww 
wo 
> 
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DESCRIPTION 


Co ee ie i a a a a ee a ee a ee | 


NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 


NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 


(99.18) 
(995225) 
(99'.25) 
(99%.-1:8)) 
(9.9'..2'5) 
(99.18) 
(99.16) 
(99.16) 
(99:.16) 
(99.16) 
(9:9 36) 
(99)..1:6) 
(99.16) 
(99.16) 
(Et) 
(9/9237) 
(:99551)) 
C9957!) 


(99.135) 


( 
(99.235) 
(88.20) 
(95.526) 
(99.23) 
(99.16) 
(99525) 
(99.15) 
(919 ae) 
(99-13) 
(9.9 -alr3)) 
(99:13) 
(99.12) 
(99.10) 
(99'=20) 
(99.20) 
(103.2) 
(99.22) 
(99/512) 
(95.27) 
(95.27) 
(95°32) 
(95.18) 
(99.11) 
(99.26) 
(100.21) 


Culsliyy/ieCeO UNG Y 


MR. 


9128272G6 
9128272G6 
9128272G6 
9128275xX6 
9128275XxX6 
9128275xX6 
9128275xX6 
9128275xX6 
9128275X6 
9128272S0 
9128272Y7 
9128272Y7 
9128272Y7 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
912827620 
912827620 
912827620 
912827620 
912827620 
912827620 


9128274U3 
912827403 
9128274U3 
9128274U3 
912827403 
912827403 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
912827403 
912827403 
912827403 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 


DANIEL 
INVESTMENT 


OF S 


DALY 


AN 


FRAN €C I'S ¢ Oo 
415 - 


27.9, 45 — 
INVENTORY 


INVESTMENTS OUTSTANDING AS OF 10/31/01 
MAJOR SORT KEY IS ICC# 


MATURITY 
(TICKER) 
01/31/02 
01/31/02 
01/31/02 
O1/31 702 
01/31/02 
1731/02 
01/31/02 
01/31/02 
01/31/02 
04/30/02 
06/30/02 
06/30/02 
06/30/02 
03/31/03 
03/31/03 
03/31/03 
03/31/03 
06/30/03 
06/30/03 
06/30/03 
06/30/03 
06/30/03 
06/30/03 
08/15/03 
11/15/03 
11/15/03 
11715/03 
11/15/03 
11/15/03 
1115703 
11/15/03 
11/15/03 
11/15/03 
11/15/03 
1/15/03 
1/15/03 
11/15/03 
1/15/03 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 
02/15/04 


PURCHASE 
DATE 
01/31/97 
01/31/97 
OL/ 31/97 
01/31/00 
01/31/00 
01/31/00 
01/31/00 
01/31/00 
01/31/00 
04/30/97 
06/30/00 
06/30/00 
06/30/00 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
07/02/01 
07/02/01 
07/02/01 
07/02/01 
07/09/01 
07/09/01 
09/27/94 
11/28/00 
04/11/01 
05/15/01 
05/115 /01 
05/16/01 
05/18/01 
05/23/01 
05/23/01 
05/23/01 
05/23/01 
05/25/01 
06/04/01 
06/04/01 
10/05/01 
02/16/99 
02/16/99 
08/15/00 
08/15/00 
08/15/00 
08/15/00 
02/16/01 
02/23/01 
03/29/01 


4482] 


99.484 
99 5931 
99.492 
99/5559 
99°..758 
99.7198 
99.563 
99.766 
99). 5163 
99.466 
99.492 
99.492 
99.492 
IO DOD 
995500 
9912905 
99! 550 
99.248 
99.240 
99.240 
99.240 
99:7509 
GOST 
88.625 
95:97:89 
99) Sale. 
99477 
99.461 
99.472 
99.378 
99.491 
G0) 4:9 
99.499 
99.452 
99) 4e2 
99'.825 
99\. 852 
104.698 
99: <6712 
99.375 
95.828 
95.828 
95.828 
952044] 
99.328 
BOOT 
100.625 


RUN: 


PAR VALUE 
SHARES 


10,000,000.00 
10,000,000.00 
10,000,000.00 
8,000,000.00 
8,000,000.00 
8,000,000.00 
8,000,000.00 
8,000,000.00 
8,000,000.00 
10,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
200,000.00 
8,650,000.00 
150,000.00 
1,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
15,000,000.00 
20,000,000.00 
5,000.00 
15,000,000.00 
20,000,000.00 
50,000,000.00 
25,000,000.00 
20,000,000.00 
20,000,000.00 
30,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
20,000,000.00 
15,000,000.00 
25,000,000.00 
25,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
30,000,000.00 
18,000,000.00 
10,000,000.00 


11/02/01 


PAGE: 2 
00:10:08 
BOOK VALUE 


9,948, 437.50 
9, 9537, £25).00 
9,949, 218: 75 
7,964,375.00 
7,980,625.00 
7,980,625.00 
7,965,000.00 
7/981,,250../00 
7,965,000.00 
9,946, 600.00 
24,873,046.88 
24,873,046.88 
24,873,046.88 
1:9:9),010:.00 
8,606, 732.50 
149,257.50 
995,500.00 

GF 9247 162.23 
9,923,980.98 
9,923, 980)..98 
9,923,980.98 
14,926, 324.73 
197, 90877328380 
A ABI 25 
14),368),399:.:38 
19,942,187-.50 
49), 738;,281°.25 
24,865, 234.38 
19,894,497.28 
197 87'57167.9:335 
29,847,248.64 
14°, 923):6247533 
14,924,796.20 
14), OAT Pea. 95 
19 882, 47.2583 
149173), TOSI 
24,963,018.01 
267174, 992.39 
V4: 950 sls S 
14,906,250.00 
14,374,218.75 
14,374,218 .75 
14,374,218.75 
114), 332,031,25 
29),,1'98), 43050 
1; 9163), 437. 50 
10,062,500.00 
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Cl TY -/ C0 U NUT Y OF SAN ERAN GC 2S CO 

MR. DANIEL DALY 415-554-4487 PAGE: 3 

(SIRPT) INVESTMENT INVENTORY RUN: 11/02/01 00:10:08 
INVESTMENTS OUTSTANDING AS OF 10/31/01 
MAJOR SORT KEY IS ICC# 
INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 

A 38794 T NOTE (100.22) 9128275A6 100 02/15/04 04/16/01 000 4.750 4.487 100.688 10,000,000.00 10,068,750.00 
A 38795 T NOTE (100.22) 9128275A6 100 02/15/04 04/16/01 000 4.750 4.487 100.688 10,000,000.00 10,068,750.00 
A 38796 T NOTE (100.22) 9128275A6 100 02/15/04 04/16/01 000 4.750 4.484 100.695 10,000,000.00 10, 06:9), 533225 
A 38797 T NOTE (100.22) 9128275A6 100 02/15/04 04/16/01 000 4.750 4.487 100.688 10,000,000.00 10,068,750.00 
A 38799 T NOTE (100.20) 9128275A6 100 02/15/04 04/16/01 000 4.750 4.522 100.594 10,000,000.00 10,059; 37/5:...0.0 
A 38803 T NOTE (100.12) 9128275A6 100 02/15/04 04/17/01 000 4.750 4.611 100.359 25,000,000.00 25,089,843.75 
A 38805 T NOTE (100.14) 9128275A6 100 02/15/04 05/01/01 000 4.750 4.576 100.445 25,000,000.00 257 3 23i5 3 
A 38806 T NOTE (100.14) 9128275A6 100 02/15/04 05/01/01 000 4.750 4.585 100.422 25,000,000.00 25,1057. 416815 
A 38807 T NOTE (100.14) 9128275A6 100 02/15/04 05/01/01 000 4.750 4.582 100.430 25,000,000.00 25,107; 4217388 
A 37949 T NOTE (99.17) 9128275F5 100 05/15/04 11/15/99 000 5.250 5.882 97.531 20,000,000.00 19,506,250.00 
A 38273 T NOTE (99.22) 9128275F5 100 05/15/04 05/10/00 000 5.250 6.788 94.672 10,000,000.00 974677, 187250 
A 38274 T NOTE (99.22) 9128275F5 100 05/15/04 05/10/00 000 5.250 6.793 94.656 10,000,000.00 9,465,625.00 
A 38275 T NOTE (99.22) 9128275F5 100 05/15/04 05/10/00 000 5.250 6.788 94.672 10,000,000.00 9. 467,187.50 
A 38276 T NOTE (99.22) 9128275F5 100 05/15/04 05/10/00 000 5.250 6.788 94.672 20,000,000.00 18:93:42), 37/5200 
A 38810 T NOTE (101.30) 9128275F5 100 05/15/04 05/02/01 000 5.250 4.564 101.922 50,000,000.00 50, 960, 937.50 
SUBTOTAL (Investment Type) 12 TREASURY NOTES 38.61% (C) 4.953 5§.174 99.358 1,.067,005,000.00 1,060, 154), 4165.09 
A 38842 FEDERAL HOME LOAN BANK 3133MFJL3 100 06/05/02 06/05/01 000 4.000 4.026 99.975 25,000,000.00 24,993,750.00 
SUBTOTAL (Investment Type) 22 FEDERAL HOME LOAN BANK - 91% (C) 4.000 4.026 99.975 25,000,000.00 24,993,750.00 
A 38844 FEDERAL NATL MTG ASSN 31359MJF1 100 05/23/03 06/05/01 000 4.700 4.700 100.157 20,000,000.00 20}, OSE 333).338 
A 38845 FEDERAL NATL MTG ASSN 31359MJF1 100 05/23/03 06/05/01 000 4.700 4.700 100.157 14,000,000.00 14), 0210, 933533 
SUBTOTAL (Investment Type) 23 FEDERAL NATIONAL MORTGA 1.24$%(C) 4.700) -4.700' 100-157 34,000,000.00 34,053,266. 66 
A 39014 FHLMC Bonds 312924MxX8 100 10/24/03 10/24/01 000 3.205 3.244 99.925 15,000,000.00 14,988,750.00 
SUBTOTAL (Investment Type) 30 FHLMC Bonds 55 58G) 3;205, 3.244 ~~ 99.925 15;,-010'07,:000:00 14,988,750.00 
A 38643 FEDERAL NATL MTG ASSN DI 313589NT6 930 11/02/01 12/14/00 000 5.740 6.052 94.850 23,000,000.00 21815) 48022 
A 38781 FEDERAL NATL MTG ASSN DI 313589NT6 9904 11/02/01 04/09/01 000 4.180 4.283 97.597 15,000,000.00 14,639,475.00 
A 38669 FEDERAL NATL MTG ASSN DI 313589PHO 902 11/16/01 01/08/01 000 4.920 5.139 95.736 4,775,000.00 4,571;,394.00 
A 38944 FEDERAL NATL MTG ASSN DI 313589PN7 859 11/21/01 08/31/01 000 3.350 3.376 99.237 2,400,000.00 2,381, 686.67 
A 38633 FEDERAL NATL MTG ASSN DI 313589PX5 9530 11/30/01 12/11/00 000 5.720 6.061 94.375 25,000,000.00 23,993; 833,338 
A 38670 FEDERAL NATL MTG ASSN DI 313589PX5 907 11/30/01 01/08/01 000 4.900 5.128 95.563 8,000,000.00 V4, 64'5;, 022.22 
A 38671 FEDERAL NATL MTG ASSN DI 313589PX5 917 11/30/01 01/08/01 000 4.900 5.128 95.563 7,000,000.00 6, 689,394.44 
A 38690 FEDERAL NATL MTG ASSN DI 313589RB1 924 12/28/01 01/26/01 000 4.910 5.146 95.417 15,000,000.00 14, 31:2, 60000 
A 38719 FEDERAL NATL MTG ASSN DI 313589RB1 100 12/28/01 02/27/01 000 4.600 4.786 96.116 25,000,000.00 24,028,888.89 
A 38787 FNMA DISCOUNT NOTES 313589SV6 876 02/08/02 04/09/01 000 4.130 4.280 96.501 6,000,000.00 5, 7/90;,/058.. 33 
A 38729 FEDERAL NATL MTG ASSN DI 313589TK9 918 02/22/02 03/09/01 000 4.520 4.728 95.606 2,000,000.00 DCO be ye alse bal el 
A 38730 FEDERAL NATL MTG ASSN DI 313589TK9 907 02/22/02 03/09/01 000 4.520 4.728 95.606 2,000,000.00 eo ely eldalec: dled: 
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INVSMT 
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SUBTOTAL 


A 38765 
A 38945 
A 38688 


SUBTOTAL 


38927 
38946 
38947 
38948 
38949 
38974 
38953 
38951 
38997 
38991 
38992 
39015 
38996 


fe 


SUBTOTAL 


38874 
38901 
38716 
38723 
38952 
38664 
38687 
38717 
38983 
38984 
38985 
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DESCRIPTION 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FNMA DISCOUNT NOTES 

FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 


Cl Th Y / CG OUe NT Y 


MR 


313589TK9 
31358 9TK9 
313589TK9 
313589VC4 
313589VK6 
313589255 
313589255 
313589ZU0 


(Investment Type) 41 FNMA DISCOUNT 


FEDL FARM CRED BK 
FEDL FARM CRED BK 
FEDL FARM CRED BK 


(Investment Type) 


FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 


HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME, 


LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 


BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 


(Investment Type) 


CONS D 313313NT1 
CONS D 313313NT1 
CONS D 313313SE9 


DANIEL 
INVESTMENT 


OF S) 


DALY 


AN 


FRANCISCO 
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D4 
INVENTORY 


INVESTMENTS OUTSTANDING AS OF 10/31/01 
SORT KEY IS ICC# 


42 FARM CREDIT DISCOUNT 


CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 


43 FEDERAL HOME LOAN DISC 


FEDL HOME LN MTG CORP 
FMC DISCOUNT NOTES 


FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 


HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 


LN 
LN 
LN 
LN 
LN 
LN 
LN 
LN 
LN 


MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 


CORP 
CORP 
CORP 
CORP 
CORP 
CORP 
CORP 
CORP 
CORP 


ouou0e00 0000 00 00 


DI 


DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 


313385NT9 
313385NX0 
313385NY8 
313385NY8 
313385NY8 
313385NY8 
313385PA8 
313385PQ3 
313385TK2 
313385U27 
313385U27 
313385VJ2 
313385B39 


313397PA3 
313397PH8 
313397PL9 
313397RB9 
313397RB9 
313397RH6 
313397RH6 
313397SM4 
313397SN2 
313397SN2 
313397SN2 


9531 
879 
804 
924 
859 

9531 

9615 

9901 
100 

9906 

9901 
100 
100 


860 
1901 
929 
100 
859 
902 
9530 
928 
9903 
9901 
9902 


MAJOR 

MATURITY PURCHASE 
(TICKER) DATE 
02/22/02 03/09/01 
02/22/02 03/09/01 
02/22/02 03/09/01 
04/04/02 10/04/01 
04/11/02 09/25/01 
07/15/02 10/02/01 
07/15/02 10/02/01 
07/25/02 10/03/01 

8.14% (C) 
11/02/01 03/29/01 
11/02/01 08/31/01 
01/24/02 01/26/01 
NO - 53% (C) 
11/02/01 08/14/01 
11/06/01 08/31/01 
11/07/01 08/31/01 
11/07/01 08/31/01 
11/07/01 08/31/01 
11/07/01 09/17/01 
11/09/01 08/31/01 
11/23/01 08/31/01 
02/22/02 10/04/01 
04/01/02 10/03/01 
04/01/02 10/03/01 
04/10/02 10/31/01 
08/09/02 10/04/01 

6.30% (C) 
11/09/01 07/10/01 
11/16/01 07/11/01 
11/19/01 02/23/01 
12/28/01.02/277/01 
12/28/01 08/31/01 
01/03/02 01/08/01 
01/03/02 01/26/01 
01/31/02 02/23/01 
02/01/02 10/02/01 
02/01/02 10/02/01 
02/01/02 10/02/01 


SAF/ 
PURP 


000 
000 
000 


000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 


000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 


4487 


95.606 
98.888 


99.291 
99'. 375 
99;.3.695 
9:9:.'3:65 
99: 3165 
99.558 
99.349 
99)5 229 
99-132 
98.870 
98.870 
99.106 
98.095 


95% 150 
99%.,3/45 
QDSSIUS 
99207 
995207 
99.207 


RUN: 


PAR VALUE 
SHARES 


2,000,000.00 
2,000,000.00 
1,000,000.00 
20,000,000.00 
11,000,000.00 
10,400,000.00 
9,600,000.00 
40,000,000.00 


5,000,000.00 
5,000,000.00 
5,000,000.00 


25,000,000.00 

4,000,000.00 
15,000,000.00 
15,000,000.00 
18,000,000.00 
16,000,000.00 
15,000,000.00 

1,400,000.00 
20,000,000.00 
10,000,000.00 

5,000,000.00 
20,000,000.00 
10,000,000.00 


25,000,000.00 
2,000,000.00 
5,000,000.00 
25,000, 000.00 
7,000,000.00 
4,000,000.00 
10,000,000.00 
5,000,000.00 
19,000, 000.00 
8,000,000.00 
3,000,000.00 


11/02/01 


PAGE: 4 
00:10:08 
BOOK VALUE 


O27 elles ele: 
are Skee eats bal 
956, 055:..56 
9,777 ;,099\.56 
10,856,010.00 
10,,209,142.67 
9,423,824.00 
39,278,888.89 


4,866,172.22 
4,970, 687.50 
4,193, 966..:67 


24, 812,77 TANS 
3,974, 986.67 
14, 904,800.00 
14,904,800.00 
17,885,760.00 
15,929,280.00 
14,902,291.67 
1,389,154.67 
19,826,100.00 
9,887,000.00 
4,943,500.00 
1907821: dalaeeten 
9,809,450.00 


24,6977, 941.67 
1,/974;,,6135..33 
4, 821), 18o0 

24,031,000.00 
6,923,410.28 
3,806,000.00 
9,534,500.00 
4,775,800.00 

18,849, 330.00 
7,936,560.00° 
2,976,210.00 
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(SIRPT) 


INVSMT 
NO. 


i i od od ol do oo 
Ww 
o 
© 
ioe 
N 


SUBTOTAL 


38882 
38883 
38884 
38885 
38886 
38887 
38808 
38809 
38812 
38814 
38820 
38813 
38815 
38911 


Oe a od 


SUBTOTAL 


A 38833 
A 38942 


SUBTOTAL 


FRANCISCO 


Se 4 


TRDNG 
YIELD 


© rl TY /°C..OL UN Bey OF SAN 
MR. DANIEL De Av in Y 415- 
INVESTMENT INVENTORY 
INVESTMENTS OUTSTANDING AS OF 10/31/01 
MAJOR SORT KEY IS ICC# 

FUND MATURITY PURCHASE SAF/ CUPN 
DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE 
FEDL HOME LN MTG CORP DI 313397TR2 877 02/28/02 03/02/01 000 4.530 
FEDL HOME LN MTG CORP DI 313397TR2 923 02/28/02 03/09/01 000 4.530 
FEDL HOME LN MTG CORP DI 313397TR2 927 02/28/02 03/09/01 000 4.530 
FEDL HOME LN MTG CORP DI 313397TR2 906 02/28/02 03/09/01 000 4.530 
FEDL HOME LN MTG CORP DI 313397TR2 908 02/28/02 03/09/01 000 4.530 
FEDL HOME LN MTG CORP DI 313397TR2 100 02/28/02 03/29/01 000 4.310 
FEDL HOME LN MTG CORP DI 313397TR2 901 02/28/02 10/02/01 000 2.320 
FEDL HOME LN MTG CORP DI 313397TR2 912 02/28/02 10/02/01 000 2.320 
FEDL HOME LN MTG CORP DI 313397TR2 925 02/28/02 10/02/01 000 2.320 
FEDL HOME LN MTG CORP DI 313397UG4 7622 03/15/02 03/27/01 000 4.220 
FEDL HOME LN MTG CORP DI 313397UG4 920 03/15/02 04/09/01 000 4.050 
FEDL HOME LN MTG CORP DI 313397D65 805 08/28/02 10/03/01 000 2.220 
FEDL HOME LN MTG CORP DI 313397D65 9901 08/28/02 10/03/01 000 2.220 
FEDL HOME LN MTG CORP DI 313397H46 100 09/27/02 10/31/01 000 2.000 
FEDL HOME LN MTG CORP DI 313397H46 100 09/27/02 10/31/01 000 2.030 
FEDL HOME LN MTG CORP DI 313397L66 100 10/23/02 10/31/01 000 2.050 
(Investment Type) 44 FMC DISCOUNT NOTES 9.99% (C) 3.186 
NEGOTIABLE C.D.'S O6050EYV1 924 11/20/01 07/10/01 000 3.630 
NEGOTIABLE C.D.'S O6050EYV1 467 11/20/01 07/10/01 000 3.630 
NEGOTIABLE C.D.'S O6050EYV1 471 11/20/01 07/10/01 000 3.630 
NEGOTIABLE C.D.'S O6050EYV1 5005 11/20/01 07/10/01 000 3.630 
NEGOTIABLE C.D.'S O06050EYV1 892 11/20/01 07/10/01 000 3.630 
NEGOTIABLE C.D.'S O06050EYV1 924 11/20/01 07/10/01 000 3.630 
BK AMER C.D. 06050EXP5 100 02/12/02 05/01/01 000 4.250 
BK AMER C.D. 06050EXQ3 100 02/26/02 05/01/01 000 4.250 
BK AMER C.D. 06050EXU4 100 03/12/02 05/04/01 000 4.200 
BK AMER C.D. 06050EXV2 100 05/01/02 05/07/01 000 4.100 
BK AMER C.D. 06050EYA7 100 05/06/02 05/09/01 000 4.080 
BK AMER C.D. 06050EXT7 100 05/07/02 05/04/01 000 4.270 
BK AMER C.D. 06050EXWO 100 05/29/02 05/07/01 000 4.100 
BK AMER C.D. 06050EYM1 50 07/01/02 07/02/01 000 3.800 
(Investment Type) 91 NEGOTIABLE C.D.'S 13.84% (C) 45133 
PUBLIC TIME (COLL) 858 01/01/02 05/25/01 000 3.390 
PUBLIC TIME DEPOSIT 9901 08/21/02 08/21/01 000 3.390 
(Investment Type) 1010 PUBLIC TIME DEPOSIT - 04% (C) S590 
REPORT TOTALS ==s=== 
ASSETS FIXED 4.013 


4487 


991/432 
95.530 
95.530 
95.530 
95.2530 
95977 
99.040 
99.040 
99.040 
95.862 
967.175 
97.971 
Sere ial 
98.161 
98.134 
97.967 


100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 


100.000 
100.000 


RUN: 


PAR VALUE 
SHARES 


10,000,000.00 
7,000,000.00 
8,000,000.00 
8,000,000.00 
3,000,000.00 
2,000,000.00 
4,000,000.00 
4,000,000.00 
12,000,000.00 
13,000,000.00 
2,000,000.00 
20,000,000.00 
10,000,000.00 
30,000,000.00 
25,000,000.00 
10,270,000.00 


40,000.00 
93,000.00 
175,000.00 
1,000,000.00 
3,000,000.00 
21,692,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
44,000,000.00 
50,000,000.00 
50,000,000.00 
10,000,000.00 


1,000,000.00 
100,000.00 


11/02/01 


PAGE: 5 
00:10:08 
BOOK VALUE 


9,543,225.00 
6, 687), 1155.55 
17642, 407.77 
77642),417 77 
2,865, 906.69 
1,919,546.67 
3, Ol, SOA ANZ 
3, 961,591.11 
11,884, 773..33 
12,462,067.22 
1,923,500.00 
19,594 ,233:.33 
GF LOT; AAG 67 
29,448, 333.33 
24,533, 381.94 
10,061,219.46 


40,000.00 

93,000.00 

175,000.00 
1,000,000.00 
3,000,000.00 
21, 692,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
44,000,000.00 
50,000,000.00 
50,000,000.00 
10,000,000.00 


1,000,000.00 
100,000.00 
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Cleat Y 4/7 GC OLUGN TAY OF SAN PRA Ne Ce LS aCeO 
MR. DANIEL DALY 415-554-4487 PAGE: 1 
(SIRPT) INVESTMENT INVENTORY RUN: 11/02/01 00:10:08 
INVESTMENTS OUTSTANDING AS OF 10/31/01 
MAJOR SORT KEY IS BANK 


INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 38833 PUBLIC TIME (COLL) 858 01/01/02 05/25/01 000 3.390 3.390 100.000 1,000,000.00 1,000,000.00 
A 38942 PUBLIC TIME DEPOSIT 9901 08/21/02 08/21/01 000 3.390 3.390 100.000 100,000.00 100,000.00 
SUBTOTAL (Bank Code) 19 BANK OF NEW YORK 100.00% (C) 3.390 3.390 100.000 1,100,000.00 1,100,000.00 


REPORT TOTALS === « SS SSS > SS SSS SS OS SS SS SS SS SS SS SS SS OS SS SS SS SS 


ASSETS FIXED 3.390 3.390 100.000 1,100,000.00 1,100,000.00 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


DESCRIPTION/POOL# 
MEMO 
T NOTE (99.16) 


FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 


UNITED STATES TREAS NT 


FEDERAL NATL MTG ASSN 
FEDL HOME LN MTG CORP 
FEDL HOME LOAN BK CONS 
FEDL HOME LN MTG CORP 
NEGOTIABLE C.D.'S 
NEGOTIABLE C.D.'S 
NEGOTIABLE C.D.'S 

FMC DISCOUNT NOTES 

FMC DISCOUNT NOTES 

FMC DISCOUNT NOTES 
UNITED STATES TREAS BI 
T NOTE (101.18) 

UNITED STATES TREAS BI 
FEDERAL NATL MTG ASSN 
FEDL HOME LN MTG CORP 
FEDL HOME LOAN BK CONS 


UNITED STATES TREAS BI 


Cee f ¥5/2C lO, UINaE ¥ 


MR. 
BANK BROK 
CASH DATE 

19 

10/31/01 

19 40 

19 40 

a) 

40 

i) 40 

19 40 

9 40 

19 40 

19 40 

19 40 

Lg 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

1K 87 

19 40 

19 40 


DANTEL 


MATURITY 
/ENTRY 


04/30/02 
11/01/01 
10/05/01 
10/04/01 
10/05/01 
10/04/01 
10/31/01 
11/01/01 


11/01/01 
10/05/01 
11/01/01 
10/05/01 
10/04/01 
10/05/01 
10/04/01 
10/24/01 
11/01/01 
10/09/01 
11/01/01 
10/09/01 
11/01/01 
10/09/01 
11/01/01 
10/11/01 
P/O /01 
10/11/01 
11/01/01 
10/11/01 
12/01/01 
10/18/01 
10/09/01 
02/15/04 
10/15/01 
10/11/01 
10/04/01 
10/05/01 
10/04/01 
10/03/01 
11/01/01 
10/12/01 
11/01/01 
10/04/01 


FRANCIS 
1D oe = OVO 4 = 
FIXED INCOME 


PAR VALUE 
ORIGINAL FACE 


-5,000,000.00 


-20,000,000.00 


-26,000,000.00 


=2,,900;,000::00 
-20,000,000.00 
-7,000,000.00 
-2,000,000.00 
-5,000,000.00 
-5,000,000.00 
-20,000,000.00 
-4,000,000.00 
-5,000,000.00 
-6,000,000.00 
-20,000,000.00 
-25,000,000.00 
-50,000,000.00 
-50,000,000.00 
-11,800,000.00 
-22,250,000.00 


-10,000,000.00 


OF AN 
DA ley. 4 
DETAIL TRANSACTION REPORT - 

10/02/01 - TO 10/31/01 

SETTLEMENT DATE BASIS 

20 FUNDS 
TRADE / TXN COUPON 
SETTLE TYP YIELD 

10/31/01 INTR 6.625 
10/31/01 6.753 
10/04/01 SALE 6.110 
10/04/01 6.498 
10/04/01 SALE 6.105 
10/04/01 6.493 
10/31/01 AMRT 5.875 
10/31/01 6.091 
10/31/01 MAT 5.875 
10/31/01 6.091 
10/05/01 MAT 4.970 
10/05/01 5.149 
10/04/01 SALE 4.190 
10/04/01 4.279 
10/04/01 SALE 3.600 
10/04/01 3.632 
10/24/01 MAT 3.590 
10/24/01 3.629 
10/09/01 MAT 3.640 
10/09/01 3.640 
10/09/01 MAT 3.640 
10/09/01 3.640 
10/09/01 MAT 3.640 
10/09/01 3.640 
10/11/01 MAT 3.610 
10/11/01 3.644 
10/11/01 MAT 3.610 
10/11/01 3.644 
10/11/01 MAT 3.610 
10/11/01 3.644 
10/09/01 SALE 3.455 
10/09/01 3.484 
10/15/01 SALE 4.750 
10/15/01 4.094 
10/05/01 SALE 3.410 
10/05/01 3.429 
10/04/01 SALE 3.440 
10/04/01 3.457 
10/03/01 MAT 3.450 
10/03/01 3.467 
10/12/01 MAT 3.420 
10/12/01 3.439 
10/04/01 MAT 3.310 
10/04/01 3.324 


11/01/01 


CO 


4487 


BOOK VALUE 
PREM / (DISC) 


-4,701,288.89 
293; ie 
=18;,/806, 133%:33 
1,193,866.67 
50,781.25 


-26,000,000.00 
=2,,413;,025:..00 
=1'9),98:35,32 7..7'8 
416,672.22 

-6, 938,400.00 
61,600.00 
-1,978,659.44 
-5,000,000.00 
-5,000,000.00 
-20,000,000.00 
=3, 963,097.78 
=4,,,953;, 812622 
-5,944,646.67 
= 19/834 7927578 
LOS 07222 
=25;, 388,671.88 
=388;,671 .88 
=4:9;,7:25;,-305.56 
274,694.44 
=4'9) F151 DOO. o.0 
248,444.44 

Al 43;,458'.33 
=22), 25) 288 e1 5 


=—9),/ 958), 625).00 


PAGE: 1 

RUN: 11/02/01 00:09:48 

(INTEREST) (GAIN) /LOSS 

AMORT/ (ACCRET) SETTLEMENT 
=331;,:250'..00 

331 ,/250'./00 

=2:971, 862.50 al Ona. 

4,999,670.80 

=, 190,475. 00 =2;,0 75:04 


00) 181525 
= 1637 150:..00 


=8:6;,97'5:.00 
-414,344.44 
-60,900.00 
=21', 340:.56 
-46,005.56 
-46,005.56 
-184,022.22 
=367,,902).22 
-46,127.78 
=O, SOS OS 
4 Oe 22 
=196,'844.03 
246 2c 
-243, 666.66 
=56,,0 4 L161) 
ae Tks S25) 


=A So 00 


19, 998,683.37 


26, 763, 750'..00 


2,500,000.00 
= 7 Ods deal 
19,998',683'.33 
=2:39), 17 
6;,,99:9;,53:9).157 


2,000,000.00 
5,046,005.56 
5,046,005.56 
20,184,022.22 
4,000,000.00 
5,000,000.00 
6,000,000.00 
= 6, 17/5)..00 

19, 988,900.00 
=630,'859)..37, 
26, 216,.372/228 
-10,208.34 
49, 9815, 792 567 
-1,486.11 

49), 9916), 08.38 
11,800,000.00 
22,250,000.00 


10,000, 000.00 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


DESCRIPTION/POOL# 


MEMO 


UNITED STATES TREAS BI 


MERRILL LYNCH C/P 


FEDERAL NATL 


FEDERAL NATL 


FEDL 


FEDL 


FEDL 


FEDL 


FEDL 


FEDL 


UNITED 


UNITED 


UNITED 


UNITED 


UNITED 


HOME 


HOME 


HOME 


HOME 


HOME 


HOME 


LN 


LN 


LN 


LN 


LN 


LN 


STATES 


STATES 


STATES 


STATES 


STATES 


MTG 


MTG 


MTG 


MTG 


MTG 


MTG 


MTG 


MTG 


ASSN 


ASSN 


CORP 


CORP 


CORP 


CORP 


CORP 


CORP 


TREAS BI 


TREAS BI 


TREAS BI 


TREAS BI 


TREAS BI 


FEDL HOME LOAN BK CONS 


FEDL HOME LOAN BK CONS 


FEDL HOME LN MTG CORP 


FEDL HOME LN MTG CORP 


FEDERAL NATL MTG ASSN 


FEDL HOME LOAN BK CONS 


FEDL HOME LOAN BK CONS 


Cried Yer (Cy OnU Net Y 


MR. 
BANK BROK 
CASH DATE 

19 40 

1S 45 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

iI) 40 

IS 40 

19 40 

at) 40 

aL) 40 

19 87 

19 40 

19 40 


DANTEL 


MATURITY 
/ENTRY 


10/25/01 
10/04/01 
LO/IS/01 
11/01/01 
07/15/02 
10/03/01 
07/15/02 
10/03/01 
02/28/02 
10/03/01 
02/28/02 
10/03/01 
02/28/02 
10/03/01 
02/01/02 
10/03/01 
02/01/02 
10/03/01 
02/01/02 
10/03/01 
12/06/01 
10/03/01 
12/06/01 
10/03/01 
12/06/01 
10/03/01 
12/06/01 
10/03/01 
12/06/01 
10/03/01 
04/01/02 
10/03/01 
04/01/02 
10/03/01 
08/28/02 
10/03/01 
08/28/02 
10/03/01 
07/25/02 
10/03/01 
08/09/02 
10/04/01 
02/22/02 


F AN Ey ReAIN G=T SCO 
DALY Ay One Oa en 4 Od 
DETAIL TRANSACTION REPORT - FIXED INCOME 
10/01/01 TO 10/31/01 
SETTLEMENT DATE BASIS 
20 FUNDS 

TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
10/04/01 SALE 3.315 -50,000,000.00 -49, 696,125.00 
10/04/01 3E.335 3,03),,87/5:/00 
10/15/01 MAT 3:.400, -30,000,000.00 -29, 909,333.33 
10/15/01 35410 

10/02/01 PURC 2.310 10,400,000.00 10,209,142.67 
10/02/01 23393 =190;,.857...33 
10/02/01 PURC 2.310 9,600,000.00 9,423,824.00 
10/02/01 24303 =1'76,.17'6..00 
10/02/01 PURC 2.320 4,000,000.00 3,,961;,.592..12 
10/02/01 2.342 -38,408.88 
10/02/01 PURC 2.320 4,000,000.00 3,961, 592...10 
10/02/01 2.342 -38,408.89 
10/02/01 PURC 2.320: 12,000,000:00 11,,884,,773.33 
10/02/01 2.342 =115),.2261..67 
10/02/01 PURC 2.340 19,000,000.00 18,849, 330.00 
10/02/01 22399 -150,670.00 
10/02/01 PURC 2.340 8,000,000.00 7,936,560.00 
10/02/01 2309 -63,440.00 
10/02/01 PURC 2.340 3,000,000.00 2,976,210.00 
10/02/01 2.399 =23;,,190)..00 
10/03/01 PURC 2.190 2,000,000.00 17992, 213%. 33 
10/03/01 299 =p el BiOr Ou 
10/03/01 PURC 2.190 5,000,000.00 4,980, 533.33 
10/03/01 2.199 -19,466.67 
10/03/01 PURC 2.190 4,000,000.00 3,984,426.67 
10/03/01 2.199 = 19,01 S333 
10/03/01 PURC 2.190 4,000,000.00 3,984,426.67 
10/03/01 2:2899 =15;,,573..33 
10/03/01 'PURC 2.190 35;,.000,000.00 34,863,733.33 
10/03/01 Ze, 15 9/9 —13'6,.2166:..67 
10/03/01 PURC 2.260 10,000,000.00 9,887,000.00 
10/03/01 2.286 -113,000.00 
10/03/01 PURC 2.260 5,000,000.00 4,943,500.00 
10/03/01 2.286 -56,500.00 
10/03/01 PURC 2.220 20,000,000.00 19,594,233.33 
10/03/01 2.266 -405, 766.67 
10/03/01 PURC 2.220 10,000,000.00 OF HO AsO 67 
10/03/01 2.266 =20:2),,8'83)..33 
10/03/01 PURC 2.200 40,000,000.00 39,278,888.89 
10/03/01 2.240 Soil sat iik salal 
10/04/01 PURC 2.220 10,000,000.00 9,809,450.00 
10/04/01 2.263 =—190),,550. 00 
10/04/01 PURC 2.220 20,000,000.00 19,826,100.00 
10/04/01 Zi239 -173, 900.00 


10/04/01 


PAGE: 2 
RUN: 11/02/01 00:09:48 
(INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 
2077 kB 50 =33 7/081 <50 
49, 937,000.00 

-90, 666.67 


30,000,000.00 


—10;,,209,142..67 


-9,423,824.00 
=37, 9647, 9999, 12 


13), 916.99 Wes lel 


=I 884.173.3838 


-18,849, 330.00 


-7, 936,560.00 
=2976,.210'..00 
=15,.992;,.213;.33 
= 4/,,9810,933"..33 
-3,984,426.67 


-3,984,426.67 


=34;,,8:63),, 7339)..38 


-9,887,000.00 


= 4,943, 5007.00 


=159),,9947,;233:.33 


= 9), 1 Oe WANG. 6 9) 


-39, 278, 888.89 


-9,809,450.00 


=41)9), 82:6, 100)./00 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


39002 


39003 


39004 
39005 


39006 


39007 
39008 
39009 
39010 
39011 
39012 


39013 


39014 


DESCRIPTION/POOL# 


MEMO 


FEDERAL NATL MTG ASSN 


UNITED 


UNITED 


T NOTE 


T NOTE 


T NOTE 


T NOTE 


UNITED 


STATES TREAS BI 


STATES TREAS BI 


(10342) 


(103%.2) 


(1032) 


(103'.2) 


STATES TREAS BI 


FEDL HOME LN MTG CORP 


UNITED 


UNITED 


UNITED 


UNITED 


UNITED 


UNITED 


STATES TREAS BI 
STATES TREAS BI 
STATES TREAS BI 
STATES TREAS BI 
STATES TREAS BI 
STATES TREAS BI 


FEDL HOME LOAN BK CONS 


FHLMC Bonds 


Cele LD WYo/e© OO. UeN aT ey. O 


MR. 
BANK BROK 
CASH DATE 

19 45 

19 40 

19 40 

19 45 

40 

19 40 

40 
19 89 
40 

Ike, 87 

19 40 

LS 45 

45 

19 40 

9 40 

19 40 

19 40 

LS 40 

19 40 

19 40 

40 

19 40 


DANIEL 


DA 


F 
I YX 


S 


AN 
4 


DETAIL TRANSACTION REPORT - 


MATURITY 
/ENTRY 


04/04/02 
10/04/01 
04/04/02 
10/04/01 
04/04/02 
10/04/01 
11/15/03 
10/04/01 


10/15/01 
11/15/03 
10/04/01 


10/15/01 
11/15/03 
10/04/01 


10/15/01 
11/15/03 
10/04/01 
11/15/09 
10/18/01 
11/13/01 
10/18/01 


10/24/01 
04/11/02 
10/18/01 
04/11/02 
10/18/01 
04/11/02 
10/18/01 
04/11/02 
10/18/01 
04/11/02 
10/18/01 
04/11/02 
10/18/01 
11/14/01 
10/18/01 


10/24/01 
10/24/03 
10/24/01 


FRANCIS 
To = 50 4 — 
FIXED INCOME 


10/01/01 TO 10/31/01 
SETTLEMENT DATE BASIS 
20 FUNDS 
TRADE/ TXN COUPON PAR VALUE 
SETTLE TYP YIELD ORIGINAL FACE 
10/04/01 PURC 2.200 20,000,000.00 
10/04/01 2229 
10/04/01 PURC 2.155 22,000,000.00 
10/04/01 29 
10/04/01 PURC 2.155 28,000,000.00 
10/04/01 279 
10/05/01 PURC 4.250 25,000,000.00 
10/05/01 2.746 
10/15/01 SALE 4.250 -25,000,000.00 
10/15/01 2.746 
10/05/01 PURC 4.250 25,000,000.00 
10/05/01 22 
10/15/01 SALE 4.250 -25,000,000.00 
10/15701 2k’ 
10/05/01 PURC 4.250 25,000,000.00 
10/05/01 2.153 
10/15/01 SALE 4.250 -25,000,000.00 
10/15/01 2.153 
10/05/01 PURC 4.250 25,000,000.00 
10/05/01 2198 
10718701 PURC 2.290 21,000,000 .00 
10/18/01 2.294 
10/19/01 PURC 2.370 50,000,000.00 
10/19/01 2.374 
10/24/01 SALE 2.370 -50,000,000.00 
10/24/01 2.374 
1O7 197 Ol PURGC 2/2 21:20 5,000,000.00 
10/19/01 2.142 
10719/0L“PURG. —2.120 7,000,000.00 
10/19/01 2.142 
10/19701 PURG 2.1120 6,000,000.00 
10/19/01 2.142 
10/19/01 PURC 2.120 6,000,000.00 
10/19/01 2.142 
10/19/01 PURC 2.120 12,000,000.00 
10/19/01 2642 
10/19/01 PURC 2.120 14,000,000.00 
10/19/01 2.142 
1O/:19)/01,-PURC 3- 2350 7,000,000.00 
10/19/01 2.354 
10/24/01 SALE 2.350 -7,000,000.00 
10/24/01 2.304 
10/24/01 PURC 3.205 15,000,000.00 
10/24/01 3.244 


Cu 
4487 


BOOK VALUE 
PREM / (DISC) 


LO DDO. 10 
-222,444.44 
217 160), 316'<- 1 
=239, 683.89 
27,694,947.78 
=305,,052 2.22 
26,178,498. 64 
1,178,498.64 
-26,178,498.64 
-1,178,498.64 
267175 7,01081.99 
171577008. 95 
=26, 175, 568..95 
=) dT op OOS. 95 
26d 4G 092-39 
1,174,592.39 
=26, 174,092.89 
= 14), 092639 
26,174,592.39 
1174592539 
20, 962,596.67 
=37,,403...33 
49,917,708.33 
=8.2;77290).:67 
=49),917, 708.33 
82,291.67 
4,948,766.67 
=o 23333 
VAST PAlielorsks: 
ait dling CAA Mt! 

5, 938,520.00 
-61,480.00 

5, 938,520.00 
-61,480.00 
11,877,040.00 
-122,:960.00 
13,856,546.67 
=1'4'35,453'\.33 
6,988,119.44 
-11, 880.56 
-6,988,119.44 
11,880.56 

14, 988,750.00 
= 200500 


PAGE: S| 
RUN: 11/02/01 00:09:48 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


SETTLEMENT 
sale et aoe) os 
=Z1 7 60), Sin Ll 
=217,694;,,.947 <18 
-26,178,498.64 


56,640.62 
26,190; 730.30 


—28,872.28 


=2.0 7.151 Dp 008499 
533, 1107593 
26,150, 730.30 


=26), 812228 


=26, 174,592.39 
52, 13:4. 38 
26, 150, 730:.30 


—28), 00 229 


=267.174,,592...39 
=210; 9627596). 67, 
=4197, 9107 08.33 


=D 0; 00 
49,934,722.22 


—16, 458)..33 


= 4), 94.8), .1' OO:10%) 
— 6,928,277 3238 
=9;, 938),520)..00 
=5,9387, 520.00 
-11,877,040.00 
-13,856,546.67 
-6,988,119.44 


S22 io 
6,990, S216. 67 


AAS S 12 


-14, 988,750.00 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


39020 


DESCRIPTION/POOL# 
MEMO 


FEDL HOME LOAN BK CONS 
FEDL HOME LN MTG CORP 
FEDL HOME LN MTG CORP 
FEDL HOME LN MTG CORP 
BNY INT (85426.16) 


BNY (122231 ..22) 


Gol LY 72-6 ©. UaN TY 


MR. 
BANK BROK 
CASH DATE 

19 40 

19 40 

19 45 

19 45 

19 99 

99 

19 99 

99 


DANTIEL 


DA 


O 


Er 
1 G 


SAN 
4 


DETAIL TRANSACTION REPORT - 


MATURITY 
/ENTRY 


04/10/02 
10/31/01 
09/27/02 
10/31/01 
09/27/02 
10/31/01 
10/23/02 
10/31/01 
11/30/01 
10/31/01 


10/31/01 
11/30/01 
10/31/01 


10/31/01 


FRANCISCO 


1S ee OBE A 
FIXED INCOME 


PAR VALUE 
ORIGINAL FACE 


20,000,000.00 
30,000,000.00 
25,000,000.00 
10,270,000.00 
25,000,000.00 
-25,000,000.00 
25,000,000.00 


-25,000,000.00 


10/01/01 TO 10/31/01 
SETTLEMENT DATE BASIS 
20 FUNDS 

TRADE/ TXN COUPON 

SETTLE TYP YIELD 

10/31/01 PURC 2.000 
10/31/01 2.018 
10/31/01 PURC 2.000 
10/31/01 2.037 
10/31/01 PURC 2.030 
10/31/01 2.069 
10/31/01 PURC 2.050 
10/31/01 - 2093 
10/09/01 PURC 5.550 
10/09/01 5.550 
10/09/01 SALE 5.550 
10/09/01 5.550 
10/17/01 PURC 5.550 
10/17/01 5.550 
10/17/01 SALE 5.550 
10/17/01 5.550 


4487 


BOOK VALUE 
PREM / (DISC) 


197-821 ,011012 
-178;,,888 .89 
29,448, 333.33 
=991,,,666:.67 
24,,.9337,.301).:94 
-466, 618.06 
10,061,219.46 
-208,780.54 
25,000,000.00 


-25,000,000.00 
25,000,000.00 


-25,000,000.00 


11/02/01 


(INTEREST) 
AMORT/ (ACCRET) 


PAGE: 4 
00:09:48 


(GAIN) /LOSS 
SETTLEMENT 


TORO 2d dll ead 
=29, 448,333.33 
=24,,933,. 381.94 
-10,061,219.46 
-25,000,000.00 
-85,426.16 
25,085,426.16 
-25,000,000.00 


S22 Sie 2 
25,012, 231.22 
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* ACTIVE TRANSACTIONS * 


PAR 


TYPE/ WEIGHTED 


TXN# 


PURC 
( 

SALE 
( 

INTR 


( 
MAT 


YIELD 


28967 
3.672 
6.5193 
3.981) 


6.091 


PAR VALUE 


683,270,000.00 


-429000000.00 


-149550000.00 


GCilTY 7, COUNT YX OF SAN BOR A2NC CE (ScC-.0 
MeRo. DANTEL DALY Aad 5 = 59.4 = -4 44-87 
DETAIL TRANSACTION REPORT - FIXED INCOME 
10/01/01 TO 10/31/01 
REPORT GRAND TOTALS 

ASSETS 


ORIGINAL FACE PREMIUM/ AMORTIZATION/ 
VALUE BOOK VALUE (DISCOUNT) (ACCRETION) (INTEREST) 


682,289,603.22 -980,396.78 


-429860223.53 =8605.223.953 =3), 180, 712502 

=331,290'.:00 

-148990006.52 =, 099,116.82 
507. 781'.25 =507 781525 


PAGE: 5 
RUN: 11/02/01 00:09:48 


(GAIN) / 
LOSS SETTLEMENT 


=682,.28:9 00322 


-184,596.90' 433,592,446.12 
163, 0:85...93 


150,029,789.86 
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Susan Leal ARI Er 


CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 


SUSAN LEAL 
TREASURER 


DANIEL P. DALY 
CHIEF INVESTMENT OFFICER 





December 5, 2001 

The Honorable Willie L. Brown Jr. The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 

1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 

San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


fi 
This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 


under management. To highlight the activities of our portfolio during the past five months, the results reflect 


earnings of pooled and the total funds, some of which have been severely restricted by arbitrage regulations. 


Interest Received $ 66,600,845 Earned Interest Yield 
Total Net Earnings $ 57,068,790 Pooled Funds 5.114% 
Average Age of Portfolio 341 Days All Funds 4.800% 


Total cost of the securities on hand on November 30, 2001 was $2,765,794,436 with a market value of 
$2,819,599,040 plus fixed assets accrued earnings of $19,584,875. 


In accordance with Administrative Code Sec. 10.79.2 and provisions of California State Government Code 
Section 53646, we are forwarding herewith computer printouts detailing the City’s investment portfolio as of 
November 30, 2001. These investments are in compliance with California Code and our statement of 
investment policy, and provide sufficient liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of November 2001, earned interest yield and end of 
period portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on November 30, 2001. 

4. General journal detailing purchases, sales, and interest activities during the month of 
November 2001. 


4 = > = 
4 Bf f i 2 | 2 ~ = ——= 
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Very truly yours, 


Treasurer 


Enc. 
cc: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-AIl Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., S. Hart 
Transportation Authority — A. Paul, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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Cia yy /' COU NY OF “SRN FRA N.C 1 S.¢.6 
MR. DANIEL “DALY 415-554-4487 
PORTFOLIO STATIS T Tes PAGE: 1 
11/01/01 THROUGH 11/30/01 RUN: 12/03/01 12:43:01 
ALL FUNDS 
-------- GOV'T SECURITIES -------- ---------- TIME DEPOSITS --------- 
ASSETS LIABILITIES ASSETS LIABILITIES TOTAL 

TOTAL INCOME RECEIVED IN THIS PERIOD:  19,776,804.37 =  .00.. ~~~ ~.0O.”””””S™ N/A 19, 776,804.37 
TOTAL NET EARNINGS THIS PERIOD: 10,376, 491.50 .00 3,107.50 N/A 10,379, 599.00 
AVERAGE DAILY PORTFOLIO BALANCE: 2,724,982, 358.63 .00 1,100,000.00 N/A 2,726,082,358.63 
EARNED INCOME YIELD THIS PERIOD: 4.633 000 3,437 N/A 4.632 
END OF PERIOD PORTFOLIO BALANCE: 2,764,694,435.51 .00 1,100,000.00 N/A 2,765,794, 435.51 
CURRENT AMORTIZED BOOK VALUE: 2,768,410,511.10 .00 1,100,000.00 N/A 2,769,510,511.10 
WEIGHTED AVERAGE YIELD AT END OF PERIOD: 3.851 000 3.437 N/A 3.851 
WEIGHTED AVERAGE DAYS TO MATURITY: 341.00 .00 53.09 N/A N/A 
WEIGHTED AVERAGE DAYS TO CALL: 341.00 ; .00 53.09 N/A N/A 


NET PORTFOLIO YIELD, 365-DAY BASIS: 4.632 
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CLD Yo4/CeOnU EN Tey OF SAN FRANCISCO 


MR. DANIEL DALY 4-15 = 955 4 -= 4 4°87 PAGE: 1 
(SIRPT) INVESTMENT INVENTOR Y RUN: 12/04/01 00:02:13 
INVESTMENTS OUTSTANDING AS OF 11/30/01 
MAJOR SORT KEY IS ICC# 
CUPN TRDNG BOOK PAR VALUE 
SUMMARY DESCRIPTION RATE YIELD PRICE SHARES BOOK VALUE 
(Investment Type) 11 TREASURY BILLS 215.3 7%. (C) 2.562 2.592 98.934 597,522, 000:..00 SOY, 49) ile ss 
(Investment Type) 12 TREASURY NOTES 40.78% (C) 4.633 4.910 99.203 1,137,005,000.00 1,127,946,586.93 
(Investment Type) 22 FEDERAL HOME LOAN BANK - 90% (C) 4.000 4.026 99.975 25,000,000.00 24,993,750.00 
(Investment Type) 23 FEDERAL NATIONAL MORTGAGE ASSN. 1.23%(C) 4.700 4.700 100.000 34,000,000.00 34,000,000.00 
(Investment Type) 30 FHLMC Bonds - 54% (C) 3:5:205: -35244 §99).925 15,000,000.00 14, 988,750.00 
(Investment Type) 41 FNMA DISCOUNT NOTES 5.14% (C) 351262035222 975453 146,000,000.00 142,281,468. 34 
(Investment Type) 42 FARM CREDIT DISCOUNT NOTES - 24% (C) 4.010 4.197 96.059 7,000,000.00 6,724,149.45 
(Investment Type) 43 FEDERAL HOME LOAN DISC NOTES 5.69% (C) 1.993: 2-015 98.940 159,000,000.00 P57, 3137 95a 27 
(Investment Type) 44 FMC DISCOUNT NOTES 11.26% (C) 2.866 2.942 97.809 318,270,000.00 311,296,001.69 
(Investment Type) 91 NEGOTIABLE C.D.'S 12.80% (C) 4.170 4.170 100.000 354,000,000.00 354,000,000.00 
(Investment Type) 1010 PUBLIC TIME DEPOSIT -04% (C) 3.390 3.390 100.000 1,100,000.00 1,100,000.00 
ASSETS FIXED 3.690 3.825 98.994 2,793,897,000.00 2,765,794,435.51 
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(RPTMKT ) 


INVEST 
NUMBER 


ad 


> 


DP 


Saas teh) 


DESCRIPTION 


M 


Gey C20. UF NPT ey 


R 


PURCHASE MATURITY DATE 


UNITED STATES TREAS 
10/03/01 12/06/01 
UNITED STATES TREAS 
10/03/01 12/06/01 
UNITED STATES TREAS 
10/03/01 12/06/01 
UNITED STATES TREAS 
10/03/01 12/06/01 
UNITED STATES TREAS 
10/03/01 12/06/01 
UNITED STATES TREAS 
08/20/01 01/03/02 
UNITED STATES TREAS 
07/24/01 01/17/02 
UNITED STATES TREAS 
07/24/01 01/17/02 
UNITED STATES TREAS 
08/14/01 01/17/02 
UNITED STATES TREAS 
09/10/01 01/31/02 
UNITED STATES TREAS 
09/10/01 01/31/02 
UNITED STATES TREAS 
09/10/01 01/31/02 
UNITED STATES TREAS 
09/10/01 01/31/02 
UNITED STATES TREAS 
09/10/01 01/31/02 
UNITED STATES TREAS 
09/10/01 01/31/02 
UNITED STATES TREAS 
11/07/01 02/07/02 
UNITED STATES TREAS 
09/10/01 02/14/02 
UNITED STATES TREAS 
09/10/01 02/14/02 
UNITED STATES TREAS 
09/10/01 02/14/02 
UNITED STATES TREAS 
09/10/01 03/07/02 
UNITED STATES TREAS 
09/10/01 03/07/02 
UNITED STATES TREAS 
09/13/01 03/14/02 
UNITED STATES TREAS 
09/13/01 03/14/02 
UNITED STATES TREAS 
09/13/01 03/14/02 


DANTIEL 


OF 
DALY 


SAN 
4 


ECR AN © LS € 0 


io Oo a= 4 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 11/30/01 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 

912795GU9 Lg 
40 

912795GU9 19 
40 

912795GU9 ae) 
40 

912795GU9 19 
40 

912795GU9 19 
40 

912795JA0 19 
40 

912795JC6 19 
40 

912795J5C6 19 
40 

912795I5C6 19 
40 

912795JE2 19 
40 

912795JE2 19 
40 

912795JE2 19 
40 

912795JE2 19 
87 

912795JE2 19 
87 

912795JE2 AY) 
40 

912795JF9 Al) 
40 

912795JG7 ie) 
40 

912795JG7 1S 
89 

912795JG7 19 
87 

912795JJ1 KS 
40 

912795331 19 
45 

912795JK8 19 
87 

912795JK8 ALY) 
87 

912795JK8 19 
87 


CPN RATE 
YTM TR 
2.1900 
2.1986 
2.1900 
2.1986 
2.1900 
2.1986 
2.1900 
2.1986 
251900 
2.1986 
3.2400 
3.2801 
3.4150 
3.4733 
3.4150 
3.4733 
3.2600 
3.3067 
3's 1200 
32592 
3.1150 
3.1540 
3.1200 
3.1592 
3.1000 
3:13:86 
3.1200 
3: 1592 
3.1150 
3.1540 
1.8350 
1.8436 
3.1200 
3.1630 
3.1200 
31630 
3.1200 
3.1630 
391250 
3.1740 
3.1200 
3.1689 
3.1200 
3.1700 
3.1200 
3.1700 
3.1200 
3.1700 


PAR/ SHARES 
BOOK 
2,000,000.00 
1,992; 213.33 
5,000,000.00 
4,980,533.33 
4,000,000.00 
3,984,426.67 
4,000,000.00 
3,984,426.67 
35,000,000.00 
34,863, 733 «33 
5,000,000.00 
4,938,800.00 
14,000,000.00 
13,764,934.17 
6,000,000.00 
5, 899),297'350 
40,000,000.00 
39,434, 933.33 
25,000,000.00 
24,690,166.67 
20,000,000.00 
19;,.752,530.56 
10,000,000.00 
9,876,066. 67 
15,000,000.00 
14,815,291.67 
25,000,000.00 
24,690,166. 67 
25,000,000.00 
24,690, 663.19 
50,000,000.00 
49,765,527.78 
25,000,000.00 
24, 659; 833:. 33 
25,000,000.00 
24,659,833..33 
25,000,000.00 
24,-659;°833:..33 
10,000,000.00 
9,845,486.11 
12,000,000.00 
11,814,880.00 
1,000,000.00 
984,226.67 
5,000,000.00 
4 79215133).33 
4,000,000.00 
3,936, 906.67 


487 


MARKET VALUE 
MARKET PRICE 
1799937900 
99.96875000000 
4,998,437.50 
99.96875000000 
37 998); 190'300 
99.96875000000 
3,998,750.00 
99.96875000000 
34, 989,062.50 
99.96875000000 
4,992 18:77'250 
99.84375000000 
13,969; 375..00 
99.78125000000 
5,986,875.00 
99.78125000000 
39, 912,500.00 
99.78125000000 
24,921,875.00 
99.68750000000 
19,937,500.00 
99.68750000000 
9,968,750.00 
99.68750000000 
14,953,125.00 
99.68750000000 
24, 9217,:875:.00 
99.68750000000 
24,921,875.00 
99.68750000000 
49,828,125.00 
99.65625000000 
24,906, 250.00 
99.62500000000 
24,906,250.00 
99.62500000000 
24,906, 250.00 
99.62500000000 
9/953; £25.00 
99.53125000000 
11, 943,750.00 
99.53125000000 
995,000.00 
99.50000000000 
4,975,000.00 
99.50000000000 
3,980,000.00 
99.50000000000 


RUN: 


12/04/01 


PAGE: 1 
00:02:36 


CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 
7,178.34 
SUNGARD 
17,945.84 
SUNGARD 
14,356.66 
SUNGARD 
i; 356.66 
SUNGARD 
125,620.84 
SUNGARD 
46,350.00 
SUNGARD 
V2 POM 22 
SUNGARD 
T3991 67 
SUNGARD 
394,822.22 
SUNGARD 
177, 666:.66 
SUNGARD 
1417 9051255 
SUNGARD 
71,066.66 
SUNGARD 
105,916.66 
SUNGARD 
177, 666.66 
SUNGARD 
L117. 384595 
SUNGARD 
61,166.67 
SUNGARD 
177, 666. 67 
SUNGARD 
177,666.67 
SUNGARD 
LIT 666.167 
SUNGARD 
11, 280.56 
SUNGARD 
85,280.00 
SUNGARD 
6,846.67 
SUNGARD 
3477233533 
SUNGARD 
27, 3816. 67 
SUNGARD 


UNREALIZED LOSS 


= 33.33 


= 2:91.26} 
TpOST 150 


31,193). 62! 
137 625:<83 
82,744.45 
54,041.67 
43,063.89 
24 7, 6 LO x6. 
37, 916.67 
54,041.67 
53,829.86 
1,430.55 
68,750.00 
68,750.00 
68,750.00 
36,458.33 
43,590.00 
3,926.66 
19,633) 34 


15,706.66 
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INVEST 
NUMBER 


> FP Pp 


> 


DESCRIPTION 


M 


CL fT Y¥°/ +C OlU NT Y 


R 


PURCHASE MATURITY DATE 


UNITED STATES TREAS 
10/04/01 04/04/02 
UNITED STATES TREAS 
10/04/01 04/04/02 
UNITED STATES TREAS 
10/19/01 04/11/02 
UNITED STATES TREAS 
10/19/01 04/11/02 
UNITED STATES TREAS 
10/19/01 04/11/02 
UNITED STATES TREAS 
10/19/01 04/11/02 
UNITED STATES TREAS 
10/19/01 04/11/02 
UNITED STATES TREAS 
10/19/01 04/11/02 
UNITED STATES TREAS 
11/20/01 04/25/02 
UNITED STATES TREAS 
11/20/01 04/25/02 
UNITED STATES TREAS 
11/20/01 04/25/02 
UNITED STATES TREAS 
11/20/01 04/25/02 
UNITED STATES TREAS 
11/20/01 04/25/02 
UNITED STATES TREAS 
11/20/01 04/25/02 
UNITED STATES TREAS 
11/20/01 04/25/02 
UNITED STATES TREAS 
11/20/01 04/25/02 
UNITED STATES TREAS 
11/20/01 04/25/02 
UNITED STATES TREAS 
11/07/01 05/02/02 
UNITED STATES TREAS 
11/08/01 05/09/02 
UNITED STATES TREAS 
11/13/01 05/09/02 
UNITED STATES TREAS 
11/13/01 05/09/02 
UNITED STATES TREAS 
11/13/01 05/09/02 


SUBTOTAL (Investment Type) 


11 TREASURY BILLS 


DANTIEL 


OF 


DALY 


SAN 
4 


FRANCISCO 


roy oh telat’ owe: 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 11/30/01 
MAJOR SORT KEY IS ICC# 


FUND CPN RATE 


CUSIP BANK 

BROK SAFE 

912795JIN2 1K 100 
40 000 

912795JN2 19 3 
40 000 

912795 TP7 19 3 
40 000 

9127950P7 9 901 
40 000 

91T27950R7 19 9902 
40 000 

912795JP7 arg 931 
40 000 

912795J5P7 19 9907 
40 000 

912795J3P7 AG) 100 
40 000 

912795JR3 19 100 
40 000 

912795IR3 19 467 
40 000 

912795JR3 19 471 
40 000 

912795JR3 19 806 
40 000 

912795JIR3 19 860 
40 000 

912795JR3 19 887 
40 000 

912795JR3 £9 906 
40 000 

912795JR3 19 929 
40 000 

912795JR3 ES 9615 
40 000 

912795581 19 100 
40 000 

912795JT9 19 9531: 
40 000 

912799 IT9 19 806 
40 000 

9127959T9 19 27 
40 000 

912795JIT9 9 9904 
40 000 

21.10% (M) 


YTM TR 
Pee oye) 9) 
26787) 
2211550 
261787 
2.1200 
2.1419 
2.1200 
2 lag 
2.1200 
2.1419 
2.1200 
2.1419 
2.1200 
2.1419 
2.1200 
2... L419 
1.9300 
1.9463 
1.9300 
1.9463 
1.9300 
1.9463 
1.9300 
1.9463 
1.9300 
1.9463 
1.9300 
1.9463 
1.9300 
1.9463 
1.9300 
1.9463 
1.9300 
1.9463 
1.8100 
1.8262 
1.7900 
1.8063 
1.7700 
1.7855 
1.7700 
1.7898 
1.7700 
62:9 
2.5624 
2.9918 


PAR/SHARES 
BOOK 
22,000,000.00 
21, 760,316.11 
28,000,000.00 
27,694,947.78 
5,000,000.00 
4,948,766.67 
7,000,000.00 
6,928, 273.33 
6,000,000.00 
5, 938,520.00 
6,000,000.00 
5, 938,520.00 
12,000,000.00 
11,877,040.00 
14,000,000.00 
13,856,546.67 
8,732,000.00 
8,658,971.37 
93,000.00 

92, 222 ...2)1) 
175,000.00 
173,536.42 
8,000,000.00 
7,933,093..33 
6,000,000.00 
5, 949,820.00 
1,000,000.00 
991,636.67 
2,000,000.00 
1, 983,.273'.33 
5,000,000.00 
4,958,183.33 
4,000,000.00 
3, 966,546.67 
40,000,000.00 
39, 646,044.44 
25,000,000.00 
24,773, 763..89 
2,522,000.00 
2,500,052.30 
2,522,000.00 
2,500,000.00 
478,000.00 
473,892.50 
597,522,000.00 
DOL, 149, 771. 33 


487 


MARKET VALUE 
MARKET PRICE 
21,869,375.00 
99.40625000000 
27,833, 750.00 
99.40625000000 
4,968,750.00 
99.37500000000 
6,956, 250.00 
99.37500000000 
5,,962;,500;..00 
99.37500000000 
5,962,500.00 
99.37500000000 
11, 925,000.00 
99.37500000000 
13, 912,500.00 
99.37500000000 
8,671,967.50 
99.31250000000 
92,360.63 
99.31250000000 
173,796.88 
99.31250000000 
7,945,000.00 
99.31250000000 
5,958,750.00 
99.31250000000 
99371255100 
99.31250000000 
1,986, 250.00 
99.31250000000 
4,965,625.00 
99.31250000000 
37, 972;,500:..00 
99.31250000000 
39,700,000.00 
99.25000000000 
24,804, 687.50 
99.21875000000 
2,502,296.88 
99.21875000000 
2,502,296.88 
99.21875000000 
474,265.63 
99.21875000000 
594,997,609.40 
99.57752300000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
76,382.78 
SUNGARD 
97,214.44 
SUNGARD 
12,661.11 
SUNGARD 
17 125):596 
SUNGARD 
197 1938.23.33 
SUNGARD 
157, LISa3S 
SUNGARD 
307-386. 67 
SUNGARD 
35,450.01 
SUNGARD 
5, 1495.45 
SUNGARD 
54.84 
SUNGARD 
103.20 
SUNGARD 
Asi ja 8 
SUNGARD 
3938233 
SUNGARD 
S8oRH2 
SUNGARD 
1,179.44 
SUNGARD 
2,948.61 
SUNGARD 
27.398)109 
SUNGARD 
48,266.67 
SUNGARD 
28,590.28 
SUNGARD 
2 2OUe oy 
SUNGARD 
2p 23TwZ2o 
SUNGARD 
aA en 
SUNGARD 


12/04/01 


PAGE: 2 
00:02:36 


UNREALIZED GAIN 
UNREALIZED LOSS 


~~ -30).676,414 
41,587.78 
Wp 32222 
MO; Zod. Ll 
8,786.67 
8,786.67 
L713 333 
20,502.22 
7,846.68 
83.58 
57.26 

hp LBB 38:9 
5, SOL 167 
898.61 

We TOVE23 
4,493.06 
3,594.44 
5,688.89 
273830399 
12 Ou 


D9)59 


907, 139.34 
-461.25 








¥. 


¥ 


30093 ae 


Taser ogee 


= “> 3P\aetes 


Th ie ey: 
QS1420 sivige 


reel? 
; Tava FF" 


O02 1 ERIS Shecet 
i WP a7. 44 
$30 $LE 21 


Hi " j 
t a | ei Ver 
PAYS 
‘gs 5 ab > 
7 0 
2500 OMILED a2ivise 
F ‘ , 
ows 
= 


INSTOS =o 
“janre CulLeS BisLea’ iawe gait 
$477 Ws- 





ie mie: Maaee a8 


eckicad Sire ; : ; = 





PT A H+ ine = ee’ 
if 
rw tz herrea <4 


a27 












r 


Te. 
an 





ee ees 


i PAA LIE. 


Pe ee aoe 











"I7ReCoNsIOD 
pigtoor' oe 

aay SzogoseuG 
. ag" yae" ee 















er 
ase? 
200 





* 


ak ane tee Te ae vee a 

Fa 5." aay easv ot ae ae 
ae Es ae amepetne ne 

= Sa OS 20-29 








: a ss: Bn GD - 
: i ensnoee eer 5) 








oa -<> . 
“ : : =n —— 
Ay ‘ pt. , aj ; ie ; 
220 27a if 
—* . 7 , > ‘6 * G ’ 

o0b 5° Fah. | Sy" eae ary: 

1 ye eek Mh” tt Pas 5 

ear vu # >. i P . 

= a 5 : ” oh s* 
Pettis wi 2 

@ 

ara -. | 2 wz af ry 7 ong ta % 
eek ise ¥F it <3 7 rt@ 





(RPTMKT ) 


INVEST 
NUMBER 


> 


QD 


a ee ae ee 


DESCRIPTION 


M 


Col Tay 7/16 OnURNe LL ¥ 


R 


PURCHASE MATURITY DATE 


NOTE 

12/31/96: 12/31/01 
NOTE (98.10) 
01/31/97 01/31/02 
NOTE (99.11) 
01/31/97 01/31/02 
NOTE (99.25) 


01/31/97 01/31/02 
NOTE (99.16) 
01/31/97 01/31/02 
NOTE (99.16) 
01/31/97 01/31/02 
NOTE (99.16) 
01/31/97 01/31/02 
NOTE (99.18) 
01/31/00 01/31/02 
NOTE (99.25) 
01/31/00 01/31/02 
NOTE (99.25) 
01/31/00 01/31/02 
NOTE (99.18) 
01/31/00 01/31/02 
NOTE (99.25) 
01/31/00 01/31/02 
NOTE (99.18) 
01/31/00 01/31/02 
NOTE (99.16) 
04/30/97 04/30/02 
NOTE (99.16) 
06/30/00 06/30/02 
NOTE (99.16) 
06/30/00 06/30/02 
NOTE (99.16) 
06/30/00 06/30/02 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
037317/98..03731/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.7) 
07/02/01 06/30/03 
NOTE (99.7) 
07/02/01 06/30/03 


DANTIEL 


OF 
DALY 


SAN 
4 


FRANCISCO 


POR ae a a4 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 11/30/01 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 

9128272E1 Ac 
40 

9128272G6 19 
89 

9128272G6 19 
74 

9128272G6 19 
87 

9128272G6 19 
89 

9128272G6 19 
89 

9128272G6 nee) 
74 

9128275xX6 9 
40 

9128275X6 19 
45 

9128275xX6 £9 
89 

9128275X6 19 
89 

9128275XxX6 19 
87 

9128275X6 19 
87 

9128272S0 19 
50 

9128272Y7 19 
87 

9128272Y7 19 
40 

9128272Y7 19 
89 

9128274B5 19 
89 

9128274B5 19 
89 

9128274B5 ay) 
89 

9128274B5 19 
89 

912827620 am) 
40 

912827620 19 
45 


FUND CPN RATE 


SAFE 


YTM TR 


6.1250 
6.1864 
6.2500 
6.6536 
6.2500 
6.4092 
6.2500 
6.3051 
6.2500 
6.3720 
6.2500 
6.3609 
6.2500 
6.3702 
6.3750 
6.6164 
6.3750 
6.5061 
6.3750 
6.5061 
6.3750 
6.6121 
6.3750 
6.5019 
6.3750 
6.6121 
6.6250 
6.7526 
6.2500 
6.5249 
6.2500 
6.5249 
6.2500 
6.5249 
5.5000 
5.6148 
5.5000 
5.6160 
5.5000 
5.6148 
5.5000 
5.6043 
3.8750 
4.2836 
3.8750 
4.2877 


PAR/SHARES 
BOOK 


10,000, 000.00 
9,976, 562.50 
20, 000,000.00 
19,661, 368.75 
6, 000,000.00 
5,959, 687.50 
5,000, 000.00 
4,988, 350.00 
10,000, 000.00 
9,948, 437.50 
10,000, 000.00 
9,953,125.00 
10,000, 000.00 
9,949,218.75 
8,000, 000.00 
7,964, 375.00 
8,000, 000.00 
7,980, 625.00 
8,000,000.00 
7,980, 625.00 
8,000, 000.00 
7,965,000.00 
8,000, 000.00 
7,981, 250.00 
8, 000,000.00 
7,965,000.00 
10,000, 000.00 
9,946, 600.00 
25,000,000.00 
24,873,046.88 
25,000, 000.00 
24,873,046.88 
25,000, 000.00 
24,873,046.88 
200,000.00 
199,010.00 

8, 650,000.00 
8, 606, 732.50 
150,000.00 
149,257.50 

1, 000,000.00 
995,500.00 
10,000,000.00 
9,924,762.23 
10,000, 000.00 
9,923, 980.98 


48 7 


MARKET VALUE 
MARKET PRICE 


10,031,250.00 
100.3125000000 
20,143,750.00 
100.7187500000 
6,043,125.00 
100.7187500000 
5,035, 937590 
100.7187500000 
£0; 0717 875.00 
100.7187500000 
10,071,875.00 
100.7187500000 
LO;,.071,,:879%.00 
100.7187500000 
8,057, 500..00 
100.7187500000 
8,057,500.00 
100.7187500000 
8,057,500.00 
100.7187500000 
8,057,500.00 
100.7187500000 
8,057,500.00 
100.7187500000 
8,057,500.00 
100.7187500000 
10, 200,000.00 
102.0000000000 
25; 632, 812-550 
102.5312500000 
25, 632,812.50 
102.5312500000 
25,632, 812..50 
102.5312500000 
208,250.00 
104.1250000000 
9,006, 812.50 
104.1250000000 
156,187 350 
104.1250000000 
1,041,250.00 
104.1250000000 
10, 209,375.00 
102.0937500000 
10, 209,375.00 
102.0937500000 


RUN: 


12/04/01 


PAGE: 3 
00:02:36 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


256, 31793 
SUNGARD 
417,798.91 
SUNGARD 
125,339.67 
SUNGARD 
104,449.73 
SUNGARD 
208,899.46 
SUNGARD 
208,899.46 
SUNGARD 
208,899.46 
SUNGARD 
170,461.96 
SUNGARD 
170,461.96 
SUNGARD 
170,461.96 
SUNGARD 
170,461.96 
SUNGARD 
170,461.96 
SUNGARD 
170,461.96 
SUNGARD 
56,733.43 
SUNGARD 
653,872.28 
SUNGARD 
653,872.28 
SUNGARD 
653/487228 
SUNGARD 
1,873.63 
SUNGARD 
81,034.34 
SUNGARD 
1,405422 
SUNGARD 
9,368.13 
SUNGARD 
162,160.33 
SUNGARD 
162,160.33 
SUNGARD 


54,687.50 
482,381.25 
83,437.50 
47,587.50 
123,437.50 
118,750.00 
1227 69 65:25 
937,125.00 
76,875.00 
76,875.00 
92,500.00 
16,,290)00 
92,500.00 
253,400.00 
199% 1E5:362 
1595 165:462 
759,765.62 
9,240.00 
400,080.00 
6,930.00 
45,750.00 
286,718.75 


287,500.00 
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(RPTMKT ) 


INVEST 
NUMBER 


> Pp Pp PF 


QP 


A 


DESCRIPTION 


M 


Cole TY 4/26 OLUaNeTy: 


R 


PURCHASE MATURITY DATE 


NOTE (99.7) 
07/02/01 06/30/03 
NOTE (99.7) 
07/02/01 06/30/03 
NOTE (99.135) 
07/09/01 06/30/03 
NOTE (99.135) 
07/09/01 06/30/03 
NOTE (88.20) 
09/27/94 08/15/03 
NOTE (95.26) 
11/28/00 11/15/03 
NOTE (99.23) 
04/11/01 11/15/03 
NOTE (99.16) 
05/15/01 11/15/03 
NOTE (99.15) 
05/15/01 11/15/03 
NOTE (99.15) 
05/16/01 11/15/03 
NOTE (99.11) 
05/18/01 11/15/03 
NOTE (99.13) 
05/23/01 11/15/03 
NOTE (99.13) 
05/23/01 11/15/03 
NOTE (99.13) 
05/23/01 11/15/03 
NOTE (99.12) 
05/23/01 11/15/03 
NOTE (99.10) 
05/25/01 11/15/03 
NOTE (99.20) 
06/04/01 11/15/03 
NOTE (99.20) 
06/04/01 11/15/03 
NOTE (99.17) 
11/30/01 11/30/03 
NOTE (99.27) 
11/30/01 11/30/03 
NOTE (99.17) 
11/30/01 11/30/03 
NOTE (99.17) 
11/30/01 11/30/03 
NOTE (99.19) 
11/30/01 11/30/03 
NOTE (99.16) 
11/30/01 11/30/03 


DANTE 


L 


OF 
DALY 


SAN 
4 


FRANCISCO 


Oe On 4s a eS 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 11/30/01 


CUSIP 


912827620 
912827620 
912827620 


912827620 


9128274U3 
9128274U3 
9128274U3 
9128274U3 
912827403 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
912827403 
9128277G1 
9128277G1 
9128277G1 
9128277G1 
9128277G1 


9128277G1 


BANK 
BROK 


CPN RATE 
YTM TR 


328750 
4.2877 
3:38750 
4.1866 
3). 8790 
4.1824 
5.7500 
7.5200 
4.2500 
5.8164 
4.2500 
4.3676 
4.2500 
4.4736 
4.2500 
4.4803 
4.2500 
4.4805 
4.2500 
4.5313 
4.2500 
4.5089 
4.2500 
4.5089 
4.2500 
4.5055 
4.2500 
4.5258 
4.2500 
4.5533 
4.2500 
4.4261 
4.2500 
4.4142 
3.0000 
BeZooi 
3.0000 
3.0899 
3.0000 
3.2650 
3.0000 
3.2650 
3.0000 
3.2274 
3.0000 
3.2749 


MAJOR SORT KEY IS ICC# 


PAR/SHARES 
BOOK 
10,000,000.00 
979237980598 
10,000,000.00 
9,923,980.98 
15,000,000.00 
14, 926,324.73 
20,000,000.00 
19, 903,328.80 
5,000.00 
4,431.25 
15,000,000.00 
14,368, 359.38 
20,000,000.00 
1979427. 1872.50 
50,000,000.00 
49,738,281.25 
25,000,000.00 
24,865, 234.38 
20,000,000.00 
19,892,187.50 
20,000,000.00 
19,868,750.00 
30,000,000.00 
29,819,531.25 
15,000,000.00 
14,909,765.63 
15,000,000.00 
14,910, 937.50 
15,000,000.00 
14, 903,906.25 
20,000,000.00 
1:9; 899,379: 00 
15,000,000.00 
14, 939,062.50 
25,000,000.00 
24,905,273.44 
25,000,000.00 
24,875,250.00 
25,000,000.00 
24,956,750.00 
25,000,000.00 
24,872,736.00 
25,000,000.00 
24,872,750.00 
25,000,000.00 
24,890,750.00 
25,000,000.00 
24,868,000.00 


487 


MARKET VALUE 
MARKET PRICE 
£02097, 375200 
102.0937500000 
10, 209,375.00 
102.0937500000 
15,314,062 290 
102.0937500000 
20,418,750.00 
102.0937500000 
5,254.69 
105.0937500000 
157-407,812,.50 
102.7187500000 
20,543,750.00 
102.7187500000 
517 3199, 3:75:00 
102.7187500000 
25,679, 687.50 
102.7187500000 
20,543,750.00 
102.7187500000 
20,543,750.00 
102.7187500000 
30,815, 625.00 
102.7187500000 
15,407,812.50 
102.7187500000 
15, 407,812.50 
102.7187500000 
15), 4075 812250 
102.7187500000 
20,543,750.00 
102.7187500000 
15,407, 812.50 
102.7187500000 
25,679, 687.50 
102.7187500000 
25,085; 937 -50 
100.3437500000 
257,085,937. 50 
100.3437500000 
25,085, 937.50 
100.3437500000 
257 085), 937-50 
100.3437500000 
25,085, 937.50 
100.3437500000 
25,085, 937-50 
100.3437500000 


RUN: 


12/04/01 


PAGE: 4 
00:02:36 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


162,,160233 
SUNGARD 
162,160.33 
SUNGARD 
243,240.49 
SUNGARD 
324; 320.165 
SUNGARD 
84.38 
SUNGARD 
28,176.80 
SUNGARD 
377569. 06 
SUNGARD 
93%, 922)..65 
SUNGARD 
46,961.33 
SUNGARD 
37,569.06 
SUNGARD 
374.969: 06 
SUNGARD 
DO7S99)s/59 
SUNGARD 
28,176.80 
SUNGARD 
28,176.80 
SUNGARD 
28,176.80 
SUNGARD 
37,569.06 
SUNGARD 
28,176.80 
SUNGARD 
46,961.33 
SUNGARD 
2,060.44 
SUNGARD 
2,060.44 
SUNGARD 
2,060.44 
SUNGARD 
2,060.44 
SUNGARD 
2,060.44 
SUNGARD 
2,060.44 
SUNGARD 


287,500.00 
287,500.00 
4007, 953%'2 
5344 375200 
823.44 
17:03:97 453 212 
601,562.50 
1 /6214-093% 75 
814,453.12 
6517. 562250 
675,000.00 
9916; 093575 
498,046.87 
496,875.00 
503; 906.525 
684,375.00 
468,750.00 
774,414.06 
210, 687.50 
1295 187250 
213, 201.50 
213,187. 50 
195, 187.50 
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(RPTMKT) 


INVEST 
NUMBER 


SUBTOTAL 


DESCRIPTION 


M 


Gale DEY S/ C1 O0U sNe Ley: 


R 


PURCHASE MATURITY DATE 


NOTE (99.18) 
11/30/01 11/30/03 
NOTE (99.22) 
02/16/99 02/15/04 
NOTE (99.12) 
02/16/99 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.18) 
08/15/00 02/15/04 
NOTE (99.11) 
02/16/01 02/15/04 
NOTE (99.26) 
02/23/01 02/15/04 
NOTE (100.21) 
03/29/01 02/15/04 
NOTE (100.22) 
04/16/01 02/15/04 
NOTE (100.20) 
04/16/01 02/15/04 
NOTE (100.12) 
04/17/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (99.17) 
£1/71S/99 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (101.30) 
05/02/01 05/15/04 


(Investment Type) 


12 TREASURY NOTES 


DANIEL 


OVE 


DALY 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 11/30/01 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 


BROK 


9128277G1 19 


89 
9128275A6 19 
74 
9128275A6 1g 
74 
9128275A6 1:9 
40 
9128275A6 19 
45 
9128275A6 19 
89 
9128275A6 19 
40 
9128275A6 19 
40 
9128275A6 169 
40 
9128275A6 Lg 
87 
9128275A6 19 
89 
9128275A6 19 
87 
9128275A6 19 
40 
9128275A6 19 
89 
9128275A6 19 
45 
9128275A6 19 
40 
9128275F5 19 
45 
9128275F5 aS) 
45 
9128275F5 19 
87 
9128275F5 9 
89 
9128275F5 19 
40 
9128275F5 159) 
40 
41.37% (M) 


SAN FRANCISCO 
ATT ooo. 4-8 4 458° 7 

CPN RATE PAR/ SHARES MARKET VALUE 
YTM TR BOOK MARKET PRICE 
3.0000 25,000,000.00 25, 085,937.50 
S2302 24,887,000.00 100.3437500000 
4.7500 15,000,000.00 15,576,562.50 
4.8246 14,950,781.25 103.8437500000 
4.7500 15,000,000.00 15; 576,962.50 
4.8925 14,906,250.00 103.8437500000 
4.7500 15,000,000.00 157/970; 962.50 
6.0915 14,374,218.75 103.8437500000 
4.7500 15,000,000.00 15,076, 562.:50 
6.0915 14,374,218.75 103.8437500000 
4.7500 15,000,000.00 15,576,562 .50 
6.0915 14,374,218.75 103.8437500000 
4.7500 15,000,000.00 197o16,962;50 
6.1845 14,332,031.25 103.8437500000 
4.7500 30,000,000.00 31, 193;,125:.:00 
4.9941 29,798,437.50 103.8437500000 
4.7500 18,000,000.00 18,691,875.00 
4.8236 17, 963,437.50 103.8437500000 
4.7500 10,000,000.00 10, 384,375.00 
4.5147 10,062,500.00 103.8437500000 
4.7500 10,000,000.00 10,384,375.00 
4.4868 10,068,750.00 103.8437500000 
4.7500 10,000,000.00 10, 384,375.00 
4.9222 10,059,375.00 103.8437500000 
4.7500 25,000,000.00 25,960, 937.50 
4.6109 25,089,843.75 103.8437500000 
4.7500 25,000,000.00 25,7960;937 50 
4.5758 25,111,328.13 103.8437500000 
4.7500 25,000,000.00 25,960, 937.50 
4.5848 25,105,468.75 103.8437500000 
4.7500 25,000,000.00 25, 960, 937.50 
4.5818 25,107,421.88 103.8437500000 
5.2500 20,000,000.00 21,000,000.00 
5.8824 19,506,250.00 105.0000000000 
5.2500 10,000,000.00 10,500,000.00 
6.7885 9,467,187.50 105.0000000000 
5.2500 10,000,000.00 10,500,000.00 
6.7931 9,465,625.00 105.0000000000 
5.2500 10,000,000.00 10,500,000.00 
6.7885 9,467,187.50 105.0000000000 
5.2500 20,000,000.00 21,000,000.00 
6.7885 18,934,375.00 105.0000000000 
5.2500 50,000,000.00 52,500,000.00 
4.5642 50, 960,937.50 105.0000000000 
4.6326 1137005000.00 1166552442.19 
4.9105 1127946586.93 102.5987080000 


RUN: 


12/04/01 


PAGE: 5 
00:02:36 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


2,060.44 
SUNGARD 
209,103.26 
SUNGARD 
209,103.26 
SUNGARD 
209; 103:.26 
SUNGARD 
209,103.26 
SUNGARD 
209, 103.26 
SUNGARD 
2097;:1035.26 
SUNGARD 
418,206.52 
SUNGARD 
2507/9 23%. 9! 
SUNGARD 
1397, 402217 
SUNGARD 
139,402.17 
SUNGARD 
139,402.17 
SUNGARD 
348,505.43 
SUNGARD 
348,505.43 
SUNGARD 
348,505.43 
SUNGARD 
348,505.43 
SUNGARD 
46,408.84 
SUNGARD 
23,204.42 
SUNGARD 
23,204.42 
SUNGARD 
23,204.42 
SUNGARD 
46,408.84 
SUNGARD 
116, 1022. 20 
SUNGARD 


198,937.50 
625, 781.295 
670,312.50 
172027343 <5 
1, 202; 343: 1D 
1,202,343.75 
1,244,531.25 
1,354, 687.50 
728,437.50 
321,815.00 
315), 6295-00 
325,000.00 
871,093.75 
849,609.37 
855,468.75 
853,515.62 
1,493,750.00 
1,032;'8i2:.50 
1,034,375..00 
1,032, 812290 
2,065, 625.00 


1, 539), 062.50 
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(RPTMKT ) 


Gr (TY 3/40. UN Toy 
L DALY 4 
INVESTMENT INVENTORY WITH MARKET VALUE 


MR 


INVEST DESCRIPTION 


NUMBER 


PURCHASE MATURITY DATE 


38842 FEDERAL HOME LOAN BANK 


SUBTOTAL (Investment Type) 


06/05/01 06/05/02 


38844 FEDERAL NATL MTG ASSN 
06/05/01 05/23/03 
38845 FEDERAL NATL MTG ASSN 
06/05/01 05/23/03 
SUBTOTAL (Investment Type) 
39014 FHLMC Bonds 


SUBTOTAL (Investment Type) 


38690 
38719 
38787 
38729 
38730 
38731 
38732 
38733 
38998 
38975 
38978 


38979 


10/24/01 10/24/03 


FEDERAL NATL MTG ASSN 
01/26/01 12/28/01 
FEDERAL NATL MTG ASSN 
02/27/01 12/28/01 

FNMA DISCOUNT NOTES 
04/09/01 02/08/02 
FEDERAL NATL MTG ASSN 
03/09/01 02/22/02 
FEDERAL NATL MTG ASSN 
03/09/01 02/22/02 
FEDERAL NATL MTG ASSN 
03/09/01 02/22/02 
FEDERAL NATL MTG ASSN 
03/09/01 02/22/02 
FEDERAL NATL MTG ASSN 
03/09/01 02/22/02 
FEDERAL NATL MTG ASSN 
10/04/01 04/04/02 

ENMA DISCOUNT NOTES 
09/25/01 04/11/02 

FEDERAL NATL MTG ASSN 
10/02/01 07/15/02 

FEDERAL NATL MTG ASSN 
10/02/01 07/15/02 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DANTE 


OF SAN 


FRANCISCO 


9D) = Oo) 4a 4 


INVESTMENTS OUTSTANDING AS OF 11/30/01 
MAJOR SORT KEY IS ICC# 


CUSIP 


3133MFJL3 


22 FEDERAL HOME LOA 


31359MJF1 


31359MJF1 


23 FEDERAL NATIONAL 


312924MX8 


30 FHLMC Bonds 


313589RB1 
313589RB1 
313589SV6 
313589TK9 
313589TK9 
313589TK9 
313589TK9 
313589TK9 
313589VC4 
31358 9VK6 
31358925 


313589295 


BANK 
BROK 


1:9 
40 


. 90% (M) 


19 
45 
19 
45 


1.22% (M) 


19 
40 


- 53% (M) 


19 
40 
1:9 
40 
19 
40 
19 
40 
19 
40 
19 
40 
19 
40 
1'9 
40 
19 
45 
19 
40 
i) 
40 
19 
40 


FUND CPN RATE 
SAFE YTM TR 


100 4.0000 
000 4.0258 
4.0000 
4.0258 

100 4.7000 
000 4.7000 
100 4.7000 
000 4.7000 
4.7000 
4.7000 

100 3.2050 
000 3.2440 
3.2050 
3.2440 

924 4.9100 
000 5.1458 
100 4.6000 
000 4.7859 
876 4.1300 
000 4.2797 
918 4.5200 
000 4.7278 
907 4.5200 
000 4.7278 
904 4.5200 
000 4.7278 
903 4.5200 
000 4.7278 
877 4.5200 
000 4.7278 
100 2.2000 
000 2.2247 
9903) 2.3800 
000 2.4116 
859 2.3100 
O00) -2.35382 
253100 
000 2.3532 


PAR/ SHARES 
BOOK 


25,000,000.00 
24, 993,750.00 
25,000,000.00 
24,993,750.00 


20,000,000.00 
20,000,000.00 
14,000,000.00 
14,000,000.00 
34,000,000.00 
34,000,000.00 


15,000,000.00 
14, 988,750.00 
15,000,000.00 
14, 988,750.00 


15,000,000.00 
14,312,600.00 
25,000,000.00 
24,028,888.89 
6,000,000.00 
5i,1:9.0;,058:.33 
2,000,000.00 
1 OL; lal ale 
2,000,000.00 
Lol? AA 
2,000,000.00 
1 922), VAT. a 
2,000,000.00 
1 O2 ala al 
1,000,000.00 
956,055.56 
20,000,000.00 
195, 172, D906 
11,000,000.00 
10,856,010.00 
10,400,000.00 
10,209,142.67 
9,600,000.00 
9,423,824.00 


487 


MARKET VALUE 
MARKET PRICE 


297,265,625: 00 
101.0625000000 
2532109; 020200 
101.0625000000 


20,262,500.00 
101.3125000000 
14),-183;,.75 04,00 
101.3125000000 
34,446,250.00 
101.3125000000 


15,014,062.50 
100.0937500000 
15,014,062.50 
100.0937500000 


14,978,062.50 
99.85375000000 
24, 963,437.50 
99.85375000000 
5,978,150.00 
99;.63583333333 
1,991,238 89 
99.56194444444 
1 991, 238...89 
99.56194444444 
1, 991,,238:.89 
99.56194444444 
1,991,238 ..:89 
99.56194444444 
995,619.44 
99.56194444444 
9) 187/27) 090%. 0.6 
99; S627 Ta Tanas 
10,925, 948.61 
99.32680555556 
10), 27/9), 21-5).0'6 
98.83861111111 
9,488,506.67 
98.83861111111 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


488,888.89 
SUNGARD 


20,888.89 
SUNGARD 
14,622.22 
SUNGARD 


49,410.42 
SUNGARD 


632,162.50 
SUNGARD 
884,861.11 
SUNGARD 
162,446.67 
SUNGARD 
67,046.67 
SUNGARD 
67,046.67 
SUNGARD 
67,046.67 
SUNGARD 
67,046.67 
SUNGARD 
33,923.33 
SUNGARD 
70,888.89 
SUNGARD 
48,723.89 
SUNGARD 
40,040.00 
SUNGARD 
36, 960.00 
SUNGARD 


12/04/01 


PAGE: 6 
00:02:36 


UNREALIZED GAIN 
UNREALIZED LOSS 


262,500.00 


183; 750.:00 


33,300.00 
49, 687.50 
25,645.00 
12708.1,.1 1 
U2; OS dell 
12), O8a5. a) 
12; 108i eae: 
6,040.55 
2/47, Aaa 
21/214 n we 
30,032.89 


On 122 =o, 








-#2e0e 
ab hrs 


a 


* ROd"-a8: 








me J O\SONOT. 50S 
~- W=Ga0rt sore poune. 








ae ve 





BLOG (pase GAbs; 3 i Luar warn *) oe #4 Hen 














5 pas eee! ae ee: ee ee ee 
CEAOPAG? S213 7165 : : a <. te 3? spovendy et. 23S 
: : 35 4 * wy: hie woow i 2 $2275 ; pe ‘ yg ot ee The 
¥ ‘ie GEDEWST HY MIL VSSR Sys 3 3 rn ae 420° C2 t£ _— wae s&s 
OG. C261 OF\57503 ; i, 
i" f eve rsa; ey’ poa*ae 
* BSSz $= 83 x } Ff ‘ eager 
2 (Tuaericwes Shenvr “mero: “poe a} ; ote ie* soo deuz Se" 200" a8e "a sobs i . 
a ae han seo } = : f ii Pee 
g ok = faa 7 tae | 2 we 4 ee sey Ath = ‘ —2e= == 
‘ee LZ may Vi Az Ie Ge £ a Z 3 ‘* : _ 
! are th Perk. 5 eA * ? as fs a > ; 








iad Sea whic WSs 
a 4 r FF > 
= Co «& ay # x 


(RPTMKT) 


INVEST 
NUMBER 


=] 


Hell cette OL cae es an om 2d 


D> 


38995 FEDERAL NATL MTG ASSN DISC N 


SUBTOTAL (Investment Type) 


38688 


39028 


SUBTOTAL (Investment Type) 


39027 
38997 
39029 
38991 
38992 
39015 
39037 
39038 
39039 
39040 
39041 
38996 
39030 
39031 


39021 


DESCRIPTION 
PURCHASE MATURITY 


10/03/01 07/25/02 


FEDL FARM CRED BK CONS 
01/26/01 01/24/02 
FEDL FARM CRED BK CONS 
11/06/01 08/14/02 


42 


FEDL HOME LOAN BK CONS 
11/05/01 02/01/02 
FEDL HOME LOAN BK CONS 
10/04/01 02/22/02 
FEDL HOME LOAN BK CONS 
11/06/01 03/27/02 
FEDL HOME LOAN BK CONS 
10/03/01 04/01/02 
FEDL HOME LOAN BK CONS 
10/03/01 04/01/02 
FEDL HOME LOAN BK CONS 
10/31/01 04/10/02 
FEDL HOME LOAN BK CONS 
11/07/01 04/10/02 
FEDL HOME LOAN BK CONS 
11/07/01 04/10/02 
FEDL HOME LOAN BK CONS 
11/07/01 04/10/02 
FEDL HOME LOAN BK CONS 
11/07/01 06/17/02 
FEDL HOME LOAN BK CONS 
11/07/01 06/17/02 
FEDL HOME LOAN BK CONS 
10/04/01 08/09/02 
FEDL HOME LOAN BK CONS 
11/06/01 09/20/02 
FEDL HOME LOAN BK CONS 
11/06/01 09/30/02 
FEDL HOME LOAN BK CONS 
11/01/01 10/04/02 


SUBTOTAL (Investment Type) 43 


Call ¥ /.C20- Us Ny. 


MR 


DATE 


DISC 


DISC 


FARM CREDIT DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DANIEL 


Orr 


DALY 


SAN 
4 


FRANCISCO 


LS 3). o) 4 = 4 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 11/30/01 
MAJOR SORT KEY IS ICC# 


FUND CPN RATE 


41 FNMA DISCOUNT NO 5.14% (M) 


CUSIP BANK 

BROK SAFE 

3135892ZU0 19 100 
87 000 

313313SE9 19 9530 
40 000 

313313B80 19 100 
40 000 

. 25% (M) 

313385SN7 19 100 
40 000 

313385TK2 19 100 
40 000 

313385UU8 19 100 
40 000 

313385U27 19 9906 
40 000 

313385U27 19 9901 
40 000 

313385VJ2 19 100 
40 000 

313385VJ2 19 S17 
40 000 

313385VJ2 19 924 
40 000 

313385VJ2 19 9615 
40 000 

313385YE0O 19 887 
40 000 

313385YE0 9 804 
40 000 

313385B39 19 100 
40 000 

313385659 19 100 
40 000 

313385H74 19 100 
40 000 

313385331 19 100 
40 000 


FEDERAL HOME LOA _ 5.59% (M) 


YTM TR 


2.2404 


3.2224 


4.8800 
5.1326 
H..91:00 
£39389 


4.0098 


1.9800 
1.9896 
2.2200 
2¢2399 
1.9200 
1.9345 
2.2600 
2.2858 
2.2600 
2.2858 
2.0000 
2.0181 
1.7900 
1.8038 
1.7900 
1.8038 
1.7900 
1.8038 
1.7900 
1.8100 
1.7900 
1.8100 
2.2200 
2.2631 
1.9400 
1973'S 
1.9400 
1.9749 
2.0400 
2.0797 
1.9934 
2.0150 


PAR/SHARES 
BOOK 
40,000,000.00 
39,278,888.89 
146,000,000.00 
142,281,468. 34 


5,000,000.00 
4,753,966.67 
2,000,000.00 
1, 970,182.78 
7,000,000.00 
6,724,149.45 


20,000,000.00 
19, 903,200.00 
20,000,000.00 
19,826,100.00 
4,000,000.00 
3,969,920.00 
10,000,000.00 
9,887,000.00 
5,000,000.00 
4,943,500.00 
20,000,000.00 
UO RBZ, LS dal 
4,000,000.00 
3.969%, 37h 10 
10,000, 000.00 
9,923,427.78 
11,000,000.00 
10), 915,770.56 
6,000,000.00 
5,933, 770'.00 
15,000,000.00 
14,834,425.00 
10,000,000.00 
9,809,450.00 
10,000,000.00 
9,828, 633.33 
11,000,000.00 
10,805, 568.89 
3,000,000.00 
2,942,710.00 
159,000,000.00 
VIGO IS Vy 


48 7 


MARKET VALUE 
MARKET PRICE 
39,514,888.89 
98 .78722222222 
144, 961,340.29 
99.28858900000 


4,985,525.00 
99.71050000000 
1,972,124.44 
98 .60622222222 
6,957, 649.44 
99.39499200000 


19, 934,900.00 
99.67450000000 
19, 912,850.00 
99.56425000000 
37976, 155.56 
99.40388888889 
977938 ;-195. 56 
99. 38155555556 
4,969,077.78 
99:7-38155555596 
19:8: Oy egek lle 101. 
99 =335555595556 
37 DTS 7,422 22 
99'- 335959595516 
9,933,,959996 
99: 233555959556 
10,926, 99511 
99.-33555555556 
5, 939,280.00 
98 .98800000000 
14,848,200.00 
98.98800000000 
9,862,647.22 
98 .62647222222 
9,843,750.00 
98.43750000000 
10,821,250.00 
98.37500000000 
27949), 375.00 
98.31250000000 
157,696, 641.12 
99.18027700000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
144,222.22 
SUNGARD 


209),433:<33 
SUNGARD 
2, 692.618 
SUNGARD 


28,600.00 
SUNGARD 
TL F9383%33 
SUNGARD 
57339233 
SUNGARD 
37,038.89 
SUNGARD 
18,519.44 
SUNGARD 
34,444.44 
SUNGARD 
4,773.34 
SUNGARD 
117933233 
SUNGARD 
137 AZO .167 
SUNGARD 
7,160.00 
SUNGARD 
17,900.00 
SUNGARD 
35, 16667 
SUNGARD 
13574725 22 
SUNGARD 
14,819.44 
SUNGARD 


12/04/01 


PAGE: 7 
00:02:36 


UNREALIZED GAIN 
UNREALIZED LOSS 


22, 125.100 
i ielod een ey 


3,100.00 
LD), 26. 637 

902.23 
14,116.67 
7,058.34 


Lal, DID'<-916 


=W2222 
=F SOS 55 
=, 9816.12 
=177650:.00 


47-125 00 
17,430.55 


1,644.45 
861.67 


1,565.00 


73,451.14 
-10,288.89 
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(RPTMKT) 


INVEST 
NUMBER 


QP 


a) 


> Pp PP P 


Pe Po | 


MR 
DESCRIPTION 
PURCHASE MATURITY DATE 
FEDL HOME LN MTG CORP DISC 
02/27/01 12/28/01 
FEDL HOME LN MTG CORP DISC 
08/31/01 12/28/01 
FEDL HOME LN MTG CORP DISC 
01/08/01 01/03/02 
FEDL HOME LN MTG CORP DISC 
01/26/01 01/03/02 
FEDL HOME LN MTG CORP DISC 
02/23/01 01/31/02 
FEDL HOME LN MTG CORP DISC 
11/06/01 01/31/02 
FEDL HOME LN MTG CORP DISC 
10/02/01 02/01/02 
FEDL HOME LN MTG CORP DISC 
10/02/01 02/01/02 
FEDL HOME LN MTG CORP DISC 
10/02/01 02/01/02 
FEDL HOME LN MTG CORP DISC 
11/06/01 02/15/02 
FEDL HOME LN MTG CORP DISC 
11/01/01 02/22/02 
FEDL HOME LN MTG CORP DISC 
03/02/01 02/28/02 
FEDL HOME LN MTG CORP DISC 
03/09/01 02/28/02 
FEDL HOME LN MTG CORP DISC 
03/09/01 02/28/02 
FEDL HOME LN MTG CORP DISC 
03/09/01 02/28/02 
FEDL HOME LN MTG CORP DISC 
03/09/01 02/28/02 
FEDL HOME LN MTG CORP DISC 
03/29/01 02/28/02 
FEDL HOME LN MTG CORP DISC 
10/02/01 02/28/02 
FEDL HOME LN MTG CORP DISC 
10/02/01 02/28/02 
FEDL HOME LN MTG CORP DISC 
10/02/01 02/28/02 
FEDL HOME LN MTG CORP DISC 
03/27/01 03/15/02 
FEDL HOME LN MTG CORP DISC 
04/09/01 03/15/02 
FEDL HOME LN MTG CORP DISC 


10/03/01 08/28/02 


QIvneyY / COUN TY OF SAN 


. 


DANIE 


L DALY 4 1 


D> Do 40= 4 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 11/30/01 


CUSIP 
313397RB9 
313397RB9 
313397RH6 
313397RH6 
313397SM4 
313397SM4 
313397SN2 
313397SN2 
313397SN2 
343397TC5 
313397TK7 
313397TR2 
313397TR2 
313397TR2 
313397TR2 
313397TR2 
313397TR2 
313397TR2 
31/3397 TR2 
313397TR2 
313397UG4 
313397UG4 


313397D65 


MAJOR SORT KEY IS ICC# 


BANK FUND CPN RATE 

BROK SAFE YTM TR 
19 100 4.5900 
40 000 4.7751 
19 859 3.3100 
40 000 3.3466 
19 902 4.8500 
40 000 5.0972 
19 9530 4.9000 
40 000 5.1392 
1:9 928 4.7200 
40 000 4.9416 
19 100 1.9800 
40 000 1.9894 
19 9903 2.3400 
40 000 2.3587 
19 9901 2.3400 
40 000 2.3587 
19 9902 2.3400 
40 000 2.3587 
a9 100 1.9500 
40 000 1.9607 
19 100 2.0000 
40 000 1.9947 
19 877 4.5300 
40 000 4.7468 
19 923 4.5300 
40 000 4.7315 
19 927 4.5300 
40 000 4.7315 
1'9 906 4.5300 
40 000 4.7315 
19 908 4.5300 
40 000 4.7315 
19 100 4.3100 
40 000 4.4906 
19 901 2.3200 
40 000 2.3425 
19 912 2.3200 
40 000 2.3425 
19 925: (2'..3200 
40 000 2.3425 
19 7622 4.2200 
40 000 4.4022 
19 920 4.0500 
40 000 4.2111 
19 805 2.2200 
40 000 2.2660 


PAR/ SHARES 
BOOK 


25,000,000.00 
24,031,000.00 
7,000,000.00 
6,923,410.28 
4,000,000.00 
3,806,000.00 
10,000,000.00 
9,534,500.00 
5,000,000.00 
4,775,800.00 
8,000,000.00 
7,962,160.00 
19,000,000.00 
18,849, 330.00 
8,000,000.00 
7,936,560.00 
3,000,000.00 
2,976,210.00 
6,000,000.00 
5, 967,175.00 
50,000,000.00 
49, 688,888.89 
10,000,000.00 
9,543,225.00 
7,000,000.00 
6,687,115.55 
8,000,000.00 
7,642,417.77 
8,000,000.00 
7,642,417.77 
3,000,000.00 
2,865, 906.69 
2,000,000.00 
1,919,546.67 
4,000,000.00 
3,961,591 .12 
4,000,000.00 
3,961,199. 5 
12,000,000.00 
11,884,773.33 
13,000,000.00 
12, 462,067.22 
2,000,000.00 
1,923,500.00 
20,000,000.00 
19779 94)7233).33 


FRANCISCO 


487 


MARKET VALUE 
MARKET PRICE 


24, 963,625.00 
99.85450000000 
6, 989,815.00 
99.85450000000 
3,992,886.67 
99.82216666667 
97.982; 206.167 
99.82216666667 
4, 983,987.50 
99.67975000000 
7,974,380.00 
99.67975000000 
18, 938,155.00 
99.67450000000 
7,973,960.00 
99.67450000000 
2,990,235.00 
99.67450000000 
5,976,060.00 
99.60100000000 
49,782,125.00 
99.56425000000 
9;,9537:275...00 
99.53275000000 
6,967,292.50 
99.53275000000 
7,962,620.00 
99.53275000000 
7,962,620.00 
99.53275000000 
2,985, 982.50 
99.53275000000 
1,990, 655.00 
99.53275000000 
3, 981,310.00 
99.53275000000 
3, 981,310.00 
99.53275000000 
11, 943,930.00 
99.53275000000 
12/,1930;,7522...22 
99.46555555556 
1573989), 31d 5a 
99.46555555556 
19,704,500.00 
98.52250000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


882,937.50 
SUNGARD 
59; 212%.:22 
SUNGARD 
L716, 2161637 
SUNGARD 
420,583.33 
SUNGARD 
184,211.11 
SUNGARD 
11,000.00 
SUNGARD 
74,100.00 
SUNGARD 
31,200.00 
SUNGARD 
11,700.00 
SUNGARD 
8,125.00 
SUNGARD 
82, 9959..;'84 
SUNGARD 
344,783.33 
SUNGARD 
234,663.34 
SUNGARD 
268,186.67 
SUNGARD 
268,186.67 
SUNGARD 
100,569.98 
SUNGARD 
59,142.78 
SUNGARD 
15,466. 66 
SUNGARD 
15,466.67 
SUNGARD 
46,400.00 
SUNGARD 
379,448.33 
SUNGARD 
53,100.00 
SUNGARD 
72,766.67 
SUNGARD 


12/04/01 


PAGE: 8 
00:02:36 


UNREALIZED GAIN 
UNREALIZED LOSS 


49,687.50 
Pe L92. 50 
LO; OF 0100 
27, 133,314 
23591639 
1,220.00 
14,725.00 
6,200.00 
2), 3295.00 
760.00 
10,640.24 
65,266.67 
45,013 . 64 
52,015.56 
52), /0115:..516 
19,505.83 
11 IES 
4,252.22 
A 292...22 
12,756.67 
89,006.67 
25 alate ital 


37,500.00 
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FRANCISCO 


PES erento) nstinte yee an 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 11/30/01 
MAJOR SORT KEY IS ICC# 


Ces Ty YY, 2/2620" U NAT <Y. OF 
MRS. DANIEL DALY 
(RPTMKT) 

INVEST DESCRIPTION CUSIP BANK FUND 
NUMBER PURCHASE MATURITY DATE BROK SAFE 
38994 FEDL HOME LN MTG CORP DISC N 313397D65 19 9901 
10/03/01 08/28/02 40 000 
39023 FEDL HOME LN MTG CORP DISC N 313397D81 19 100 
11/01/01 08/30/02 40 000 
39016 FEDL HOME LN MTG CORP DISC N 313397H46 19 100 
10/31/01 09/27/02 40 000 
39017 FEDL HOME LN MTG CORP DISC N 313397H46 19 100 
10/31/01 09/27/02 45 000 
39018 FEDL HOME LN MTG CORP DISC N 313397L66 19 100 
10/31/01 10/23/02 45 000 

SUBTOTAL (Investment Type) 44 FMC DISCOUNT NOT 11.20% (M) 
38808 BK AMER C.D. O6050EXP5 19 100 
05/01/01 02/12/02 40 000 
38809 BK AMER C.D. 06050EXQ3 19 100 
05/01/01 02/26/02 40 000 
38812 BK AMER C.D. O06050EXU4 19 100 
_ 05/04/01 03/12/02 40 000 
38814 BK AMER C.D. 06050EXV2 19 100 
05/07/01 05/01/02 40 000 
38820 BK AMER C.D. O6050EYA7 19 100 
05/09/01 05/06/02 40 000 
38813 BK AMER C.D. 06050EXT7 19 100 
05/04/01 05/07/02 40 000 
38815 BK AMER C.D. 06050EXWO 19 100 
05/07/01 05/29/02 40 000 
38911 BK AMER C.D. 06050EYM1 19 50 
07/02/01 07/01/02 40 000 

SUBTOTAL (Investment Type) 91 NEGOTIABLE C.D.' 12.65% (M) 
38833 PUBLIC TIME (COLL) Als) 858 
05/25/01 01/01/02 41 000 
38942 PUBLIC TIME DEPOSIT 19 9901 
08/21/01 08/21/02 60 000 

SUBTOTAL (Investment Type) 1010 PUBLIC TIME DE - 04% (M) 


CPN RATE 
YTM TR 


2.0300 
2.0686 
2.0500 
2.0925 
2.8657 
2.9423 


4.2500 
4.2500 
4.2500 
4.2500 
4.2000 
4.2000 
4.1000 
4.1000 
4.0800 
4.0800 
4.2700 
4.2700 
4.1000 
4.1000 
3.8000 
3.8000 
4.1695 
4.1695 


3.3900 
3.3900 
3.3900 
3.3900 
3.3900 
3.3900 


PAR/SHARES 
BOOK 
10,000,000.00 
97797, 116...67 
5,000,000.00 
4,916,530.56 
30,000,000.00 
29,448, 333.33 
25,000,000.00 
24,533,381.94 
10,270,000.00 
10,061,219.46 
318,270,000.00 
311,296,001. 69 


50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
44,000,000.00 
44,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
10,000,000.00 
10,000, 000.00 
354,000,000.00 
354,000,000.00 


1,000,000.00 
1,000,000.00 
100,000.00 
100,000.00 
1,100,000.00 
1,100,000.00 


487 


MARKET VALUE 
MARKET PRICE 
9,852, 250.00 
98.52250000000 
4,929,687.50 
98.59375000000 
297,921,875 .00 
98.40625000000 
24,601,562.50 
98.40625000000 
10,083,856.25 
98.18750000000 
315,890,005.42 
99.25220900000 


50,227, 263.42 
100. 4545268327 
50,270, 052.10 
100.5401042012 
50, 304,459.73 
100.6089194591 
507/434, 911.231 
100.8638226204 
44,388,801.66 
100.8836401465 
50,485, 218.16 
100.9704363221 
50,510, 690.07 
101.0213801426 
10,102,190.36 
101.0219035869 
356,720,586.81 
100.7685270000 


998,303.61 
998303602 1111 
98,524.28 
98.52427777778 
1,096, 827.89 
99.71162600000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
36,383.33 
SUNGARD 

B82 91807 
SUNGARD 

91, 666:..67 
SUNGARD 

437, 1010.39 
SUNGARD 
18,129.40 
SUNGARD 


1,263,194.44 
SUNGARD 
1,263,194.44 
SUNGARD 
1.,.230,833:.33 
SUNGARD 
1,184,444.44 
SUNGARD 

1, 027,:293)..33 
SUNGARD 
1,290,347 222 
SUNGARD 
1,184,444.44 
SUNGARD 
160,444.44 
SUNGARD 


D7 BS 8395 
SUNGARD 

583.83 
SUNGARD 


12/04/01 


PAGE: 9 
00:02:36 


UNREALIZED GAIN 
UNREALIZED LOSS 


18,750.00 
4,865.27 
217,.879:.00 
24,479.17 


4,907.39 


2271; 263'42 
270,052.10 
304,459.73 
435,901 Sil 
388,801.66 
485,218.16 
510,690.07 


102,190.36 


=1, 696.39 
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© LE VWYs/ Cio UN-T ¥ OF SAN FRANCISCO 
MR. DANIEL DALY ABIES wom Omar 44) Olea] 
INVESTMENT INVENTORY WITH MARKET VALUE PAGE: 10 
(RPTMKT) RUN: 12/04/01 00:02:36 
INVESTMENTS OUTSTANDING AS OF 11/30/01 
MAJOR SORT KEY IS ICC# 


INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE CURR ACCR INT UNREALIZED GAIN 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE PRICE SOURCE UNREALIZED LOSS 
GRAND TOTAL 3.6897 2793897000.00 2819599040.06 29, 343, 714.72 44,108,413.22 


3.8250 2765794435.51 100.9199350000 -1'4', 633.37 
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(SIRPT) 


INVSMT 
NO. 

38986 
38987 
38988 
38989 
38990 
38939 
38903 
38904 
38923 
38959 
38960 
38961 
38965 
38966 
38969 
39036 
38962 
38964 
38967 
38963 
38968 
38970 
38971 
38972 
38999 
39000 
39007 
39008 
39009 
39010 
39011 
39012 
39056 
39057 
39058 
39059 
39060 
39061 
39062 
39063 
39064 
39035 
39042 
39052 
39053 
39054 


eo a oo oo oo oa oo a eo a od oo ed 


SUBTOTAL 


DESCRIPTION 


UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 


(Investment Type) 11 TREASURY BILLS 


STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 


Gar sP Yo/76G.0 UUNeT YY. 
DANIEL D 


MR. 


912795GU9 
912795GU9 
912795GU9 
912795GU9 
912795GU9 
912795JA0 
912795JIC6 
912795J5C6 
912795JC6 
912795JE2 
912795JE2 
912795JE2 
912795JE2 
912795JE2 
912795JE2 
912795JF9 
912795JG7 
912795JG7 
912795JG7 
912795Jd1 
912795JJ1 
912795JK8 
912795JK8 
912795JK8 
912795JN2 
912795JN2 
912795JP7 
912795JP7 
912795JP7 
912795J5P7 
912795JP7 
912795JP7 
912795JR3 
912795JR3 
912795JR3 
912795JR3 
912795JR3 
912795JR3 
912795JR3 
912795JR3 
912795JR3 
912795381 
912795JT9 
912795JT9 
912795JT9 
912795JT9 


INVESTMENT 


OF S 
ALY 


AN 


FRANCISCO 
Aloe 


Sioa ae — 
INVENTORY 


INVESTMENTS OUTSTANDING AS OF 11/30/01 
MAJOR SORT KEY IS ICC# 


FUND MATURITY PURCHASE SAF/ 


NO. 


(TICKER) DATE 

12/06/01 10/03/01 
12/06/01 10/03/01 
12/06/01 10/03/01 
12/06/01 10/03/01 
12/06/01 10/03/01 
01/03/02 08/20/01 
01/17/02 07/24/01 
01/17/02 07/24/01 
01/17/02 08/14/01 
01/31/02 09/10/01 
01/31/02 09/10/01 
01/31/02 09/10/01 
01/31/02 09/10/01 
01/31/02 09/10/01 
01/31/02 09/10/01 
02/07;/02: 11/07/01 
02/14/02 09/10/01 
02/14/02 09/10/01 
02/14/02 09/10/01 
03/07/02 09/10/01 
03/07/02 09/10/01 
03/14/02 09/13/01 
03/14/02 09/13/01 
03/14/02 09/13/01 
04/04/02 10/04/01 
04/04/02 10/04/01 
04/11/02 10/19/01 
04/11/02 10/19/01 
04/11/02 10/19/01 
04/11/02 10/19/01 
04/11/02 10/19/01 
04/11/02 10/19/01 
04/25/02 11/20/01 
04/25/02 11/20/01 
04/25/02 11/20/01 
04/25/02 11/20/01 
04/25/02 11/20/01 
04/25/02 11/20/01 
04/25/02 11/20/01 
04/25/02 11/20/01 
04/25/02 11/20/01 
05/02/02 11/07/01 
05/09/02 11/08/01 
05/09/02 11/13/01 
05/09/02 11/13/01 
05/09/02 11/13/01 

21.37% (C) 


PURP 


TRDNG 
YIELD 


4487 


99.614 
996d 
99.611 
99:2 61a 
99.611 
98.776 
98-321 
98.321 
98.587 
98.761 
98.763 
98.761 
98.769 
98.761 
98.763 
99.5321 
98.639 
98.639 
98.639 
98.455 
98.457 
98.423 
98.423 
98.423 
98.911 
98.911 
98).-97'5 
98.975 
98.975 
98.975 
98). 95:5 
98.975 
99.164 
99.164 
99.164 
99.164 
99.164 
99.164 
99.164 
99.164 
99.164 
OSA AS 
99.095 
992130 
99.128 
99a 


RUN: 


PAR VALUE 
SHARES 


2,000,000.00 
5,000,000.00 
4,000,000.00 
4,000,000.00 
35,000,000.00 
5,000,000.00 
14,000,000.00 
6,000,000.00 
40,000,000.00 
25,000,000.00 
20,000,000.00 
10,000,000.00 
15,000,000.00 
25,000,000.00 
25,000,000.00 
50,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
10,000,000.00 
12,000,000.00 
1,000,000.00 
5,000,000.00 
4,000,000.00 
22,000,000.00 
28,000,000.00 
5,000,000.00 
7,000,000.00 
6,000,000.00 
6,000,000.00 
12,000,000.00 
14,000,000.00 
8,732,000.00 
93,000.00 
175,000.00 
8,000,000.00 
6,000,000.00 
1,000,000.00 
2,000,000.00 
5,000,000.00 
4,000,000.00 
40,000,000.00 
25,000,000.00 
2,522,000.00 
2,522,000.00 
478,000.00 


597,522,000.00 


12/04/01 


PAGE: 1 
0002313 
BOOK VALUE 


Vp 9927213533 
4,980,533.33 
3,984,426.67 
3,984,426.67 
34,,/863),,733.533 
4,938,800.00 
13,764, 934.17 
5899);257,..50 
39,434, 933.233 
24,690,166. 67 
19.,-7152;,530:.56 
9,876,066.67 
14,815, 291.67 
24,690,166.67 
24,690, 663.19 
49,765,527.78 
24,,659;,,833:.:33 
24,,°659;,833:.33 
24,659, 833.33 
9,845,486.11 
11,814,880.00 
984,226.67 
4,,-921.,133..33 
3,936, 906.67 
21,760, 316.01 
27,694, 947.78 
4,948,766.67 
6, 928;,-273.33 
5, 938,520.00 
57 93'8,520:..00 
11,877,040.00 
13,856,546.67 
8;,/693;, 97137 
92:;, 222.21 

LS DSO 42 
7,/933),093.33 
5, 949,820.00 
991,636.67 

1; 983,273.38 
4,958,183.33 
3,966,546.67 
39, 646,044.44 
24,773, 7163.89 
2, 500,052. 30 
2,500,000.00 
473,892.50 


Sot 1497 7 733 
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(SIRPT) 


INVSMT 
NO. 


f= a a oo eo oe ee 
w 
© 
© 
e 
Ve 


DESCRIPTION 


a a a a a a a a a le a Rl a a Me a a ae 


NOTE 

NOTE (98.10) 
NOTE (99.11) 
NOTE (99.25) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.18) 
NOTE (99.25) 
NOTE (99.25) 
NOTE (99.18) 
NOTE (99.25) 
NOTE (99.18) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.7) 
NOTE (99.7) 
NOTE (99.7) 
NOTE (99.7) 
NOTE (99.135) 
NOTE (99.135) 
NOTE (88.20) 
NOTE (95.26) 
NOTE (99.23) 
NOTE (99.16) 
NOTE (99.15) 
NOTE (99.15) 
NOTE (99.11) 
NOTE (99.13) 
NOTE (99.13) 
NOTE (99.13) 
NOTE (99.12) 
NOTE (99.10) 
NOTE (99.20) 
NOTE (99.20) 
NOTE (99.17) 
NOTE (99.27) 
NOTE (99.17) 
NOTE (99.17) 
NOTE (99.19) 


Go Yo CG OSU NIT Y 
DANTEL D 


MoR 


9128272E1 
9128272G6 
9128272G6 
9128272G6 
9128272G6 
9128272G6 
9128272G6 
9128275X6 
9128275X6 
9128275X6 
9128275X6 
9128275x6 
9128275X6 
9128272S0 
9128272Y7 
9128272Y7 
9128272Y7 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
912827620 
912827620 
912827620 
912827620 
912827620 
912827620 


9128274U3 
912827403 
912827403 
9128274U3 
912827403 
912827403 
912827403 
912827403 
912827403 
9128274U3 
9128274U3 
912827403 
9128274U3 
9128277G1 
9128277G1 
9128277G1 
9128277G1 
9128277G1 


INVESTMENT 


OF SAN 
Ao tay, 


FRANCISCO 


415 - 
INVENTORY 


DEO 4 a= 


INVESTMENTS OUTSTANDING AS OF 11/30/01 
MAJOR SORT KEY IS ICC# 


MATURITY 
(TICKER) 


12/31/01 
01/31/02 
01/31/02 
01/31/02 
01/31/02 
01/31/02 
01/31/02 
01/31/02 
01/31/02 
01/31/02 
01/31/02 
01/31/02 
01/31/02 
04/30/02 
06/30/02 
06/30/02 
06/30/02 
03/31/03 
03/31/03 
03/31/03 
03/31/03 
06/30/03 
06/30/03 
06/30/03 
06/30/03 
06/30/03 
06/30/03 
08/15/03 
11/15/03 
11/15/03 
1715/03 
11/15/03 
11/15/03 
11/15/03 


“11/15/03 


11/15/03 
15/103 
11/15/03 
11/15/03 
11/15/03 
11/15/03 
11/30/03 
11/30/03 
11/30/03 
11/30/03 
11/30/03 


PURCHASE SAF/ 


DATE PURP 
12/31/96 000 
01/31/97 000 
01/31/97 000 
01/31/97 000 
01/31/97 000 
01/31/97 000 
01/31/97 000 
01/31/00 000 
01/31/00 000 
01/31/00 000 
01/31/00 000 
01/31/00 000 
01/31/00 000 
04/30/97 000 
06/30/00 000 
06/30/00 000 
06/30/00 000 
03/31/98 000 
03/31/98 000 
03/31/98 000 
03/31/98 000 
07/02/01 000 
07/02/01 000 
07/02/01 000 
07/02/01 000 
07709701 000 
07/09/01 000 
09/27/94 000 
11/28/00 000 
04/11/01 000 
05/15/01 000 
05/15/01 000 
05/16/01 000 
05/18/01 000 
05/23/01 000 
05/23/01 000 
05/23/01 000 
05/23/01 000 
05/25/01 000 
06/04/01 000 
06/04/01 000 
11/30/01 000 
11/30/01 000 
11/30/01 000 
11/30/01 000 
11/30/01 000 


4487 


99.531 
99.492 
997509 
99.198 
99.758 
99.563 
99:.-71.66 
99.563 
99.466 
99.492 
99.492 
99.492 
99;..905 
99:.500 
99.505 
99.550 
99.248 
99.240 
99.240 
99.240 
99: 509 
99.915) 
88.625 
95.789 
oe a/alab 
99.477 
99.461 
99.461 
99.344 
99)..398 
99398 
99.406 
99-359 
arse) 
99.594 
99.621 
99.501 
997.1827 
99.491 
99.74.90 
99.563 


RUN: 


PAR VALUE 
SHARES 


10,000,000.00 
20,000,000.00 
6,000,000.00 
5,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
8,000,000.00 
8,000,000.00 
8,000,000.00 
8,000,000.00 
8,000,000.00 
8,000,000.00 
10,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
200,000.00 
8,650,000.00 
150,000.00 
1,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
15,000,000.00 
20,000,000.00 
5,000.00 
15,000,000.00 
20,000,000.00 
50,000,000.00 
25,000,000.00 
20,000,000.00 
20,000,000.00 
30,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
20,000,000.00 
15,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
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9,976,562.50 
19,661, 368.75 
5,959, 687.50 
4,988, 350.00 
9,948, 437.50 
9,953,125.00 
9,949,218.75 
7,964,375.00 
7,980, 625.00 
7,980,625.00 
7,965,000.00 
7,981, 250.00 
7,965,000.00 
9,946, 600.00 
24,873,046.88 
24,873,046.88 
24,873,046.88 
199,010.00 

8, 606,732.50 
149,257.50 
995,500.00 
9,924,762.23 
9,923,980.98 
9,923,980.98 
9,923, 980.98 
14,.926,324.73 
19, 903,328.80 
4,431.25 
14,368, 359.38 
19, 942,187.50 
49,738,281.25 
24,865, 234.38 
19,892,187.50 
19,868,750.00 
29,819,531.25 
14,909,765.63 
14,910, 937.50 
14,903, 906.25 
19,859, 375.00 
14,939, 062.50 
24,905,273.44 
24,875,250.00 
24,956, 750.00 
24,872, 736.00 
24,872,750.00 
24,890, 750.00 
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(SIRPT) 


PPP EPP PPP PEP Y EE D DDD DDD DDD 
W 
fee) 
~ 
wo 
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SUBTOTAL 


A 38842 


SUBTOTAL 


A 38844 


A 38845 


SUBTOTAL 


A 39014 


SUBTOTAL 


38690 
38719 
38787 
38729 


PPP DY 


DESCRIPTION 


NOTE (99.16) 
NOTE (99.18) 


NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 


BAHAHAHABAHAHAHAHA HAHAHA ABABA AAA AYASHA 


(Investment Type) 


FEDERAL HOME LOAN BANK 


(Investment Type) 22 FEDERAL HOME LOAN BANK 


FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 


(99°52 25) 
(99.12) 
(95:27) 
(955271) 
(95°27) 
(95.18) 
(99-41) 
(99.26) 
(100.21) 
(100.22) 
(100.20) 
(100.12) 
(100.14) 
(100.14) 
(100.14) 
(99.17) 
(99.22) 
(99.22) 
(99.22) 
(99.22) 
(101.30) 


Co TY. 7/26 0) UANAD Y¥ 


MR. 


9128277G1 
9128277G1 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275F5 
9128275F5 
9128275F5 
9128275F5 
9128275F5 
9128275F5 


12 TREASURY NOTES 


3133MFJL3 


31359MJF1 
31359MJF1 


DANTEL 
INVESTMENT 


QO F S 


DALY 


AN 


FRANCISCO 
AD Lo 


5,9 4 - 
INVENTORY 


INVESTMENTS OUTSTANDING AS OF 11/30/01 
MAJOR SORT KEY IS ICC# 


NO. (TICKER) DATE 
100 11/30/03 11/30/01 
100 11/30/03 11/30/01 
100 02/15/04 02/16/99 
100 02/15/04 02/16/99 
100 02/15/04 08/15/00 
100 02/15/04 08/15/00 
100 02/15/04 08/15/00 
100 02/15/04 08/15/00 
100 02/15/04 02/16/01 
100 02/15/04 02/23/01 
100 02/15/04 03/29/01 
100 02/15/04 04/16/01 
100 02/15/04 04/16/01 
100 02/15/04 04/17/01 
100 02/15/04 05/01/01 
100 02/15/04 05/01/01 
100 02/15/04 05/01/01 
100 05/15/04 11/15/99 
100 05/15/04 05/10/00 
100 05/15/04 05/10/00 
100 05/15/04 05/10/00 
100 05/15/04 05/10/00 
100 05/15/04 05/02/01 

40.78% (C) 
100 06/05/02 06/05/01 
- 90% (C) 
100 05/23/03 06/05/01 
100 05/23/03 06/05/01 


(Investment Type) 23 FEDERAL NATIONAL MORTGA 1.23%(C) 


FHLMC Bonds 


312924MX8 


(Investment Type) 30 FHLMC Bonds 


FEDERAL NATL MTG ASSN DI 313589RB1 
FEDERAL NATL MTG ASSN DI 313589RB1 


FNMA DISCOUNT NOTES 


313589SV6 


FEDERAL NATL MTG ASSN DI 313589TK9 


100 10/24/03 


10/24/01 


- 54% (C) 


924 12/28/01 
100 12/28/01 
876 02/08/02 
918 02/22/02 


01/26/01 
02/27/01 
04/09/01 
03/09/01 


FUND MATURITY PURCHASE SAF/ 


PURP 


000 


000 
000 


000 


000 
000 
000 
000 


448: 7 


99.472 
99.548 
99.672 
99'.375 
95.828 
95.828 
95.828 
95.547 
99:..328 
99.797 
100.625 
100.688 
100.594 
100.359 
100.445 
100.422 
100.430 
Winer ak 
94.672 
94.656 
94.672 
94.672 
101.922 


100.000 
100.000 


95.417 
96.116 
96.501 
95.606 


RUN: 


PAR VALUE 
SHARES 


25,000,000.00 
25,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
30,000,000.00 
18,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
20,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
20,000,000.00 
50,000,000.00 


20,000,000.00 
14,000,000.00 


15,000,000.00 
25,000,000.00 
6,000,000.00 
2,000,000.00 


12/04/01 


PAGE: 3 
00:02:13 
BOOK VALUE 


24,868,000.00 
24,887,000.00 
14,950, 781.25 
14,906,250.00 
14,374,218.75 
14,374,218.75 
14,374,218.75 
14, 332,,031,25 
29,798, 437.50 
17, 963,437.50 
10,062,500.00 
10,068,750.00 
10,059, 375.00 
25,089, 843..75 
25,114, 328-13 
25,1057, 468.75 
25, 107,420.88 


-19,506,250.00 


9,467,187.50 
9,465, 625.00 
9,467,187.50 
1.8',-93'4., 3775.00 
50, 960,937.50 


20,000,000.00 
14,000,000.00 


14,312,600.00 
24,028,888.89 
5, 790,058.33 
1 912 ald lel 
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(SIRPT) 


PrP PPP Pp pp 
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SUBTOTAL 


A 38688 
A 39028 


SUBTOTAL 


39027 
38997 
39029 
38991 
38992 
39015 
39037 
39038 
39039 
39040 
39041 
38996 
39030 
39031 
39021 


de de ee 


SUBTOTAL 


38723 
38952 
38664 
38687 
38717 
39032 
38983 
38984 
38985 


DP Py YD DDD 


FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FNMA DISCOUNT NOTES 

FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 


(Investment Type) 


FEDL FARM CRED BK 
FEDL FARM CRED BK 


(Investment Type) 


FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 


(Investment Type) 43 FEDERAL HOME LOAN DISC 


FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 


HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 


HOME 
HOME 
HOME 
HOME 
HOME 
HOME, 
HOME 
HOME 
HOME 


LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 


LN 
LN 
LN 
LN 
LN 
LN 
LN 
LN 
LN 


MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 


BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 


Gol Lie / SC OnU NET Ey, 


MR. 


313589TK9 
313589TK9 
313589TK9 
313589TK9 
313589VC4 
31358 9VK6 
313589235 
313589235 
313589ZU0 


41 FNMA DISCOUNT 


CONS D 313313SE9 
CONS D 313313B80 


DANIEL 
INVESTMENT 


OF Ss 


DALY 


AN 


FOR AN © f S€.0 
Aw ao a 


20 4 = 
INVENTORY 


INVESTMENTS OUTSTANDING AS OF 11/30/01 
MAJOR SORT KEY IS ICC# 


FUND MATURITY PURCHASE SAF/ 


NO. 


9530 
100 


42 FARM CREDIT DISCOUNT 


CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 


CORP 
CORP 
CORP 
CORP 
CORP 
CORP 
CORP 
CORP 
CORP 


9vuvu09000000 0000 _"0 0 


DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 


313385SN7 
313385TK2 
313385UU8 
313385027 
313385U27 
313385VJ2 
313385VJ2 
313385VJ2 
313385VJ2 
313385YE0O 
313385YE0O 
313385B39 
313385659 
313385H74 
313385331 


313397RB9 
313397RB9 
313397RH6 
313397RH6 
313397SM4 
313397SM4 
313397SN2 
313397SN2 
313397SN2 


100 
100 
100 
9906 
9901 
100 
915] 
924 
9615 
887 
804 
100 
100 
100 
100 


100 
859 
902 
9530 
928 
100 
9903 
9901 
9902 


(TICKER) DATE 
02/22/02 03/09/01 
02/22/02 03/09/01 
02/22/02 03/09/01 
02/22/02 03/09/01 
04/04/02 10/04/01 
04/11/02 09/25/01 
07/15/02 10/02/01 
07/15/02 10/02/01 
07/25/02 10/03/01 
5.14% (C) 
01/24/02 01/26/01 
08/14/02 11/06/01 
NO - 24% (C) 
02/01/02 11/05/01 
02/22/02 10/04/01 
03/27/02 11/06/01 
04/01/02 10/03/01 
04/01/02 10/03/01 
04/10/02 10/31/01 
04/10/02 11/07/01 
04/10/02 11/07/01 
04/10/02 11/07/01 
06/17/02 11/07/01 
06/17/02 11/07/01 
08/09/02 10/04/01 
09/20/02 11/06/01 
09/30/02 11/06/01 
10/04/02 11/01/01 
5.69% (C) 
12/28/01 02/27/01 
12/28/01 08/31/01 
01/03/02 01/08/01 
01/03/02 01/26/01 
01/31/02 02/23/01 
01/31/02 11/06/01 
02/01/02 10/02/01 
02/01/02 10/02/01 
02/01/02 10/02/01 


PURP 


000 
000 


000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 


000 
000 
000 
000 
000 
000 
000 
000 
000 


4487 


95.606 
95.606 
95.606 
95.606 
98.888 
98.691 
98.165 
98.165 
98. 97 


95.079 


99.516 
Nera es jal 
99.248 
98.870 
98.870 
99.106 
99.234 
99.234 
99.234 
98.896 
98.896 
98.095 
98.286 
98.232 
98.090 


96.124 
98.906 
95.150 
95.345 
OS o1k6 
99527) 
99207 
99)5207 
99/5207 


RUN: 


PAR VALUE 
SHARES 


2,000,000.00 
2,000,000.00 
2,000,000.00 
1,000,000.00 
20,000,000.00 
11,000,000.00 
10,400,000.00 
9,600,000.00 
40,000,000.00 


5,000,000.00 
2,000,000.00 


20,000,000.00 
20,000,000.00 
4,000,000.00 
10,000,000.00 
5,000,000.00 
20,000,000.00 
4,000,000.00 
10,000,000.00 
11,000,000.00 
6,000,000.00 
15,000,000.00 
10,000,000.00 
10,000,000.00 
11,000,000.00 
3,000,000.00 


25,000,000.00 
7,000,000.00 
4,000,000.00 
10,000,000.00 
5,000,000.00 
8,000,000.00 
19,000,000.00 
8,000,000.00 
3,000,000.00 


12/04/01 


PAGE: 4 
00:02:13 
BOOK VALUE 


Vp 9d 2 Lad aL 
LOZ 
LOU 2 Ae 

956, 0555.56 
197777599. 56 
10,856,010.00 
10,209,142.67 
9,423,824.00 
39,278,888.89 


4,753, 966.67 
T7970, 82.518 


19, 903,200.00 
19,826,100.00 
3, 969,920.00 
9,887,000.00 
4,943,500.00 
9}, Bi21e, el ele lel 
3, 9697 Siac 0 
9, 923; 423118 
LO; 915,770: 56 
5, 933; 77/000 
14,834,425.00 
9,809, 450.00 
97 828)60335.93 
10,805, 568.89 
2,942,710.00 


24,031,000.00 
6, 923,410.28 
3,806,000.00 
9,534,500.00 
4,775,800.00 
7,962,160.00 
18,849, 330.00 
7,936, 560.00 
2,976,210.00 
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SUBTOTAL 


38808 
38809 
38812 
38814 
38820 
38813 
38815 
38911 


PrP PP rr Y Ly 


SUBTOTAL 


A 38833 
A 38942 


SUBTOTAL 


FEDL HOME LN MTG CORP DI 
FEDL HOME LN MTG CORP DI 
FEDL HOME LN MTG CORP DI 


(Investment Type) 44 FMC 


BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 


(Investment Type) 


PUBLIC TIME (COLL) 
PUBLIC TIME DEPOSIT 


(Investment Type) 1010 PUBLIC TIME DEPOSIT 


Col Lh Ye/2C. 0 
MR. 
IN V 


DANIEL 


UNT Y OF S 
DALY 
ESTMENT 


N 


EF ReAGN Cal SO 
4° 1°35) = 


INVENTORY 
INVESTMENTS OUTSTANDING AS OF 11/30/01 


MAJOR SORT KEY IS ICC# 


FUND MATURITY PURCHASE SAF/ 


CUSIP NO. 
313397TC5 100 
39:33:97 TK7 100 
313397TR2 877 
313397TR2 923 
313397TR2 927 
313397TR2 906 
313397TR2 908 
313397TR2 100 
313397TR2 901 
313397TR2 912 
313397TR2 925 
313397UG4 
313397UG4 920 
313397D65 805 
313397D65 
313397D81 100 
313397H46 100 
313397H46 100 
313397L66 100 


DISCOUNT NOTES 


O6050EXP5 100 
06050EXQ3 100 
06050EXU4 100 
06050EXV2 100 
O6050EYA7 100 
06050EXT7 100 
06050EXWO 100 
06050EYM1 50 


91 NEGOTIABLE C.D.'S 


858 
9901 


(TICKER) DATE PURP 
02/15/02 11/06/01 000 
02/22/02 11/01/01 000 
02/28/02 03/02/01 000 
02/28/02 03/09/01 000 
02/28/02 03/09/01 000 
02/28/02 03/09/01 000 
02/28/02 03/09/01 000 
02/28/02 03/29/01 000 
02/28/02 10/02/01 000 
02/28/02 10/02/01 000 
02/28/02 10/02/01 000 
03/15/02 03/27/01 000 
03/15/02 04/09/01 000 
08/28/02 10/03/01 000 
08/28/02 10/03/01 000 
08/30/02 11/01/01 000 
09/27/02 10/31/01 000 
09/27/02 10/31/01 000 
10/23/02 10/31/01 000 
11.26% (C) 
02/12/02 05/01/01 000 
02/26/02 05/01/01 000 
03/12/02 05/04/01 000 
05/01/02 05/07/01 000 
05/06/02 05/09/01 000 
05/07/02 05/04/01 000 
05/29/02 05/07/01 000 
07/01/02 07/02/01 000 
12.80% (C) 
01/01/02 05/25/01 000 
08/21/02 08/21/01 000 
.04% (C) 
REPORT TOTALS 
ASSETS FIXED 


4487 


99.453 
99-378 
95.432 
eS} SOKO) 
95:. 530 
95.530 
95.930 
95.0977 
99.040 
99.040 
99.040 
95.862 
96.175 
97.971 
97.971 
98.331 
985164 
98.134 
97.967 


100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 


100.000 
100.000 


RUN: 


PAR VALUE 
SHARES 


6,000,000.00 
50,000,000.00 
10,000,000.00 
7,000,000.00 
8,000,000.00 
8,000,000.00 
3,000,000.00 
2,000,000.00 
4,000,000.00 
4,000,000.00 
12,000,000.00 
13,000,000.00 
2,000,000.00 
20,000,000.00 
10,000,000.00 
5,000,000.00 
30,000,000.00 
25,000,000.00 
10,270,000.00 


50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
44,000,000.00 
50,000,000.00 
50,000,000.00 
10,000,000.00 


1,000,000.00 
100,000.00 


12/04/01 


PAGE: 5 
00202213 
BOOK VALUE 


5, 967), 175.00 
49, 688,888.89 
9,543,225.00 
6, 687,115:.55 
1,642 Adega 
7,642,417 .77 
2,865, 906.69 
1,919,546.67 
3, 61, 592. 12 
37 9617 090. 1a 
11, 884,773.33 
12,462,067.22 
1,923,500.00 
1979947233533 
9, TOT, LL. 67 
4,916,/530..56 
29,448, 333.33 
24,533,381.94 
10,061,219.46 


50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
44,000,000.00 
50,000,000.00 
50,000,000.00 
10,000,000.00 


1,000,000.00 
100,000.00 
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Cell Yo C70; UL Net yY OF SAN BE RAN OC TSC Oo 
MR. DANTEL DALY qs Oe 85 0. 424 4 Bi) PAGE: il 
(SIRPT) INVESTMENT INVENTORY RUN: 12/04/01 00:02:13 
INVESTMENTS OUTSTANDING AS OF 11/30/01 
MAJOR SORT KEY IS BANK 


INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 38833 PUBLIC TIME (COLL) 858 01/01/02 05/25/01 000 3.390 3.390 100.000 1,000,000.00 1,000,000.00 
A 38942 PUBLIC TIME DEPOSIT 9901 08/21/02 08/21/01 000 3.390 3.390 100.000 100,000.00 100,000.00 
SUBTOTAL (Bank Code) 19 BANK OF NEW YORK 100.00% (C) 3.390 3.390 100.000 1,100,000.00 1,100,000.00 


ASSETS FIXED 3.390 3.390 100.000 1,100,000.00 1,100,000.00 


ee | 


-< 


“3 


Muh SF 





* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


37995 


38273 
38274 
38275 
38276 
38616 
38633 
38643 
38669 
38670 
38671 
38710 
38716 
38765 
38781 
38792 
38794 


38795 


DESCRIPTION/POOL# 
MEMO 


(99.17) 


(99.23) 


T NOTE (99.23) 


T NOTE (99.22) 
T NOTE (99.22) 
T NOTE (99.22) 
T NOTE (99.22) 
T NOTE (95.26) 

FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
UNITED STATES TREAS BI 
FEDL HOME LN MTG CORP 
FEDL FARM CRED BK CONS 
FEDERAL NATL MTG ASSN 
T NOTE (99.23) 

T NOTE (100.22) 


T NOTE (100.22) 


Gl Tt ¥7/-C O UN TY 


MR. 
BANK BROK 
CASH DATE 

19 

1/5/02 
19 
40 

19 
87 

19 
11/15/01 

19 
11/15/01 

ae) 
11/15/01 

19 
11/15/01 

IS 

11/15/01 

19 45 

19 40 

19 40 

19 40 

19 40 

1g 40 

a) 40 

19 40 

19 40 

19 

TV/V5S 7/02 

akg 40 

19 40 


DANTEL 


MATURITY 
/ENTRY 


05/15/04 
12/03/01 
11/30/01 
12/03/01 


12/03/01 
11/30/01 
12/03/01 


12/03/01 
05/15/04 
12/03/01 
05/15/04 
12/03/01 
05/15/04 
12/03/01 
05/15/04 
12/03/01 
11/15/03 
12/03/01 
11/30/01 
12/03/01 
11/02/01 
12/03/01 
11/16/01 
12/03/01 
11/30/01 
12/03/01 
11/30/01 
12/03/01 
11/29/01 
12/03/01 
11/19/02 
12/03/01 
11/02/01 
12703701 
11/02/01 
12/03/01 
11/15/03 
12/03/01 
02/15/04 
11/20/01 
02/15/04 


OF SAN 


FRANCIS 
dh Ot a tot On da 
FIXED INCOME 


PAR VALUE 
ORIGINAL FACE 


-25,000,000.00 


-25,000,000.00 


-25,000,000.00 
-23,000,000.00 
-4,775,000.00 
-8,000,000.00 
-7,000,000.00 
-14,000,000.00 
-5,000,000.00 
-5,000,000.00 


-15,000,000.00 


-10,000,000.00 


-10,000,000.00 


Dray ey 4 
DETAIL TRANSACTION REPORT - 
11/01/01. TO: 11/30701 
SETTLEMENT DATE BASIS 
27 FUNDS 

TRADE/ TXN COUPON 

SETTLE TYP YIELD 
11/15/01 INTR 5.250 
11/15/01 5.882 
11/30/01 AMRT 5.875 
11/30/01 6.031 
11/30/01 MAT 5.875 
11/30/01 6.031 
11/30/01 AMRT 5.875 
11/30/01 6.031 
11/30/01 MAT 5.875 
11/30/01 6.031 
11/15/01 INTR 5.250 
11/15/01 6.788 
11/15/01 INTR 5.250 
11/15/01 6.793 
11/15/01 INTR 5.250 
11/15/01 6.788 
11/15/01 INTR 5.250 
11/15/01 6.788 
11/15/01 INTR 4.250 
11/15/01 5.816 
11/30/01 MAT 5.720 
11/30/01 6.061 
11/02/01 MAT 5.740 
11/02/01 6.052 
11/16/01 MAT 4.920 
11/16/01 5.139 
11/30/01 MAT 4.900 
11/30/01 5.128 
11/30/01 MAT 4.900 
11/30/01 5.2128 
11/29/01 MAT 4.555 
11/29/01 4723 
11/19/01 MAT 4.770 
11/19/01 4.946 
11/02/01 MAT 4.420 
11/02/01 4.542 
11/02/01 MAT 4.180 
11/02/01 4.283 
11/15/01 INTR 4.250 
11/15/01 4.368 
11/19/01 SALE 4.750 
11/19/01 4.487 
11/19/01 SALE 4.750 
11/19/01 4.487 


11/20/01 


CO 


448: 7 


BOOK VALUE 
PREM / (DISC) 


123,269,162 
-25,000,000.00 
12,2694 62 


-25,000,000.00 


=23),.9997 033.33 
=21, 8157487 522 
-4,571,394.00 
=7,649;,022)522 
-6, 689,394.44 
137, 50277239). 72 
-4,821,787.50 
-4,866,172.22 


-14, 639,475.00 


-10,068, 750.00 
-68,750.00 
-10,068,750.00 
-68,750.00 


PAGE: 1 
RUN: 12/04/01 00:02:02 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


-525,000.00 


=124.209'.02 
-734,375.00 


=12,265 362 
1347 305: 00 
-262,500.00 
-262,500.00 
-262,500.00 
-525,000.00 
=3118;, 750200 

-1,406,166.67 
=17 184), 902278 
-203, 606.00 
=35 4, 97 Ke78 
=3107 605.56 
=49'7 7 7601528 
=17'8), 202550 
=133;, 827.78 
-360,525.00 
-425,000.00 
237 QUSR0S 


— 1237, 91305 


SETTLEMENT 


525,000.00 


257 134; 31 96 00 


25, 1347.375:.00 
262,500.00 
262,500.00 
262,500.00 
525,000.00 
SUS) 75000 

25,000,000.00 

23,000,000.00 
4,775,000.00 
8,000,000.00 
7,000,000.00 
14,000,000.00 
5,000,000.00 
5,000,000.00 
15,000,000.00 
425,000.00 
-281, 250.00 
NOVAS) Glss03 


-281,250.00 
HO, 4737, 923705 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


DESCRIPTION/POOL# 


MEMO 


T NOTE 


T NOTE 


(9:9'3 
(99. 
(99. 
(99%. 
(99. 
(99. 
(99. 
(99. 
(9.9% 
(99. 


(99. 


(100.22) 


(101.30) 


16) 
15) 
15) 
ed) 
13) 
13) 
13) 
12) 
10) 
20) 


20) 


FEDERAL NATL MTG ASSN 


FEDERAL NATL MTG ASSN 


FEDL HOME LN MTG CORP 


NEGOTIABLE 


NEGOTIABLE 


NEGOTIABLE 


NEGOTIABLE 


NEGOTIABLE 


NEGOTIABLE 


CeDets 


GsD.°S 


CaDAES 


Cabins 


C.D. S 


GaDaus 


Cele TY / GC OnUENGt Y 


MR. 
BANK BROK 
CASH DATE 

19 40 

19 

11/15/01 
ng) 

11/15/01 
19 

11/15/01 

19 

¥1/15/01 

19 

E1T/ 15701 

19 

11/15/01 
19 
11/15/01 
19 
11/15/01 
19 
11/15/01 

19 

11/15/01 

19 

11/15/01 

19 

11/15/01 

19 

11/23/01 

19 

11/23/01 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 


DANIEL 


MATURITY 
/ENTRY 


02/15/04 
11/20/01 
05/15/04 
12/03/01 
11/15/03 
12/03/01 
11/15/03 
12/03/01 
11/15/03 
12/03/01 
11/15/03 
12/03/01 
11/15/03 
12/03/01 
11/15/03 
12/03/01 
11/15/03 
12/03/01 
11/15/03 
12/03/01 
11/15/03 
12/03/01 
11/15/03 
12/03/01 
11/15/03 
12/03/01 
05/23/03 
12/03/01 
05/23/03 
12/03/01 
11/09/01 
11/06/01 
11/20/01 
12/03/01 
11/20/01 
12/03/01 
11/20/01 
12/03/01 
11/20/01 
12/03/01 
11/20/01 
12/03/01 
11/20/01 


OF SAN 


FOR A NaC. LasaC eo 
44817 


De Arh Y 4°15) = 9.47 = 
DETAIL TRANSACTION REPORT - FIXED INCOME 
11/01/01 TO 11/30/01 
SETTLEMENT DATE BASIS 
27 FUNDS 
TRADE/ TXN COUPON PAR VALUE 
SETTLE TYP YIELD ORIGINAL FACE 
11/19/01 SALE 4.750 
11/19/01 4.484 
11/15/01 INTR 5.250 
11/15/01 4.564 
11/15/01 INTR 4.250 
11/15/01 4.474 
11/15/01 INTR 4.250 
11/15/01 4.480 
11/15/01 INTR 4.250 
11/15/01 4.481 
11/15/01 INTR 4.250 
12/15/01 4.531 
11/15/01 INTR 4.250 
11/15/01 4.509 
11/15/01 INTR 4.250 
11/15/01 4.509 
11/15/01 INTR 4.250 
11/15/01 4.505 
11/15/01 INTR 4.250 
11/15/01 4.526 
11715/01 -INTR 4.250 
11/15/01 4.553 
11/15/01 INTR 4.250 
11/15/02 4.426 
11/15/01 INTR 4.250 
11/15/01 4.414 
11/23/01 INTR 4.700 
11/23/01 4.700 
11/23/01 INTR 4.700 
11/23/01 4.700 
11/05/01 SALE 3.570 -25,000,000.00 
11/05/01 3.614 
11/20/01 MAT 3.630 -40,000.00 
11/20/01 3.630 
11/20/01 MAT 3.630 -93,000.00 
11/20/01 3.630 
11/20/01 MAT 3.630 -175,000.00 
11/20/01 3.630 
11/20/01 MAT 3.630 -1,000,000.00 
11/20/01 3.630 
11/20/01 MAT 3.630 -3,000,000.00 
11/20/01 3.630 
11/20/01 MAT 3.630 -21,692,000.00 
11/20/01 3.630 


12/03/01 


PREM / 


BOOK VALUE 
(DISC) 


-10,000,000.00 -10,069,531.25 


=69,,031..25 


=2,309.78 
-6,929.35 
=27 417.39 
=13,858.7/0 
=13,,898:.170 
=13,858:.70 
=23,,097..83 
-34,646.74 
-57,744.57 
=3 1), 3331.33 


=21 933.33 


-24,697,541.67 


302,458.33 
-40,000.00 


-93,000.00 


-175,000.00 


-1,000,000.00 
-3,000,000.00 


-21,692,000.00 


=17312,.500'..00 


-1,062,500.00 


—531,,250': 00 
=422,,690).:22 
-418,070.65 
-609,782.61 
-304,891.30 
-304,891.30 
-304,891.30 
-401, 902.17 
-284,103.26 
-473,505.43 
-438, 666.67 
-307,066.67 
-292,541.66 
=936,..43 

=) 2472721 
=2, 346.90 
=13,410.83 
—40;, 232.00 


-290, 907.80 


PAGE: 2 

RUN: 12/04/01 00:02:02 
(INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 
=1237,913)05 -280,468.75 


10,473, 913:..05 
1,312,500.00 


1,062,500.00 


531,250\.:00 
425,000.00 
425,000.00 
637,500.00 
318,750.00 
318,750.00 
318,750.00 
425,000.00 
318,750.00 
531, 250/..00 
470,000.00 


329,000.00 
=3,388)..89 


24,993, 472.522 


40,536.43 
94,247.21 


177,346.90 


1,013,410.83 
3,040, 232.50 


21, 982,907.80 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


39024 


DESCRIPTION/POOL# 


MEMO 


FMC DISCOUNT NOTES 


FEDL HOME LOAN BK CONS 


UNITED STATES TREAS BI 


UNITED STATES TREAS BI 


FEDERAL NATL MTG ASSN 


FEDL FARM CRED 


FEDL HOME LOAN 


FEDL HOME LOAN 


FEDL HOME LOAN 


FEDL HOME LOAN 


FEDL HOME LOAN 


FEDL HOME LOAN 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


CONS 


CONS 


CONS 


CONS 


CONS 


CONS 


CONS 


UNITED STATES TREAS BI 


UNITED STATES TREAS BI 


FEDL HOME LOAN BK CONS 


T NOTE (103.2) 


UNITED STATES TREAS BI 


FEDL HOME LOAN BK CONS 


FEDL HOME LN MTG CORP 


FEDL HOME LN MTG CORP 


T NOTE (103.18) 


Col Tey 7/'€O°U IN TY 


M 


BANK 
CASH 


19 


19 


19 


19 


19 


19 


19 


19 


19 


19 


19 


19 


19 


19 


19 


LS 


19 


a) 


159 


19 


19 


R. 


BROK 
DATE 


40 


40 


40 


40 


40 


40 


40 


40 


40 


40 


40 


40 


40 


40 


40 


40 


40 


40 


40 


40 


40 


40 


OF SAN FRANCIS 

DANIEL DALY 40 1e5-=Mo 50.4. — 
DETAIL TRANSACTION REPORT —- FIXED INCOME 

11/01/01 TO 11/30/01 

SETTLEMENT DATE BASIS 

27 FUNDS 

MATURITY TRADE/ TXN COUPON PAR VALUE 
/ENTRY SETTLE TYP YIELD ORIGINAL FACE 
11/16/01 11/16/01 MAT 3.570 -2,000,000.00 
12/03/01 11/16/01 3161.6 
11/02/01 11/02/01 MAT 3.370 -25,000,000.00 
12/03/01 11/02/01 32395 
11/08/01 11/05/01 SALE 3.290 -50,000,000.00 
11/06/01 11/05/01 S239 
11/23/01 11/23/01 MAT 3.280 -5,000,000.00 
12/03/01 11/23/01 3.309 
11/21/01 11/21/01 MAT 3.350 -2,400,000.00 
12/03/01 11/21/01 3.376 
11/02/01 11/02/01 MAT 3.350 -5,000,000.00 
12/03/01 11/02/01 3.370 
11/06/01 11/06/01 MAT 3.360 -4,000,000.00 
12/03/01 11/06/01 3.381 
11/07/01 11/07/01 MAT 3.360 -15,000,000.00 
12/03/01 11/07/01 35:30 
11/07/01 11/07/01 MAT 3.360 -15,000,000.00 
12/03/01. -115/07701 3.381 
11/07/01 11/07/01 MAT 3.360 -18,000,000.00 
12/03/01 11/07/01 3.381 
11723/04. 11/23/01 MAT 3.320 -1,400,000.00 
12/03/01 11/23/01 3.346 
11/09/01 11/05/01 SALE 3.350 -15,000,000.00 
11/06/01 11/05/01 Siil2 
11/08/01 11/05/01 SALE 3.340 -10,000,000.00 
11/06/01 11/05/01 3.360 
11/08/01 11/05/01 SALE 3.345 -9,000,000.00 
11/06/01 11/05/01 3.365 
11/07/01 11/07/01 MAT 3.120 -16,000,000.00 
12/03/01 11707701 3.134 
11/15/03 11/07/01 SALE 4.250 -25,000,000.00 
11/06/01 11/07/01 2.193 
L1 715/01, 11715701 MAT 2.290 -21,000,000.00 
12/03/01 11/15/01 2.294 
10/04/02 11/01/01 PURC 2.040 3,000,000.00 
11/06/01 11/01/01 2.080 
02/22/02 11/01/01 PURC 2.000 50,000,000.00 
11/06/01 11/01/01 1.89:9'5 
08/30/02 11/01/01 PURC 1.990 5,000,000.00 
11/06/01 11/01/01 2.024 
11/15/03 11/05/01 PURC 4.250 25,000,000.00 
11/06/01 11/05/01 2.438 

11/07/01 SALE 4.250 --25,000,000.00 
11/06/01 11/07/01 2.438 


c Oo 
4487 


BOOK VALUE 
PREM / (DISC) 


=1;,,974,613;.33 
=24 812,071.78 


-49, 633,888.89 
366,111.11 
=4,996, 722.22 


-2,381, 686.67 
-4,970,687.50 
= 3), 974,986.67 
-14,904,800.00 
-14, 904,800.00 
-17,885,760.00 
=17389,154 367, 


=1'4:,°9027' 2911.67 
97, 7108:..33 
-9,941,550.00 
58,450.00 
-8,947,316.25 
52,683.75 
-15, 929,280.00 


-26,174, 592.39 
=1,174,:592<.39 
-20, 962,596.67 


2,942,710.00 
+O 29.01.00 
49,688,888.89 
=O lel, ele. dal 
4,916,530.56 
-83,469.44 

26, 393),002..7/2 
1, 393);,,002)..72 
-26,393,002.72 
=1,393,,0025,7/2 


PAGE: 3 

RUN: 12/04/01 00:02:02 
(INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 


=25, 386.67 
2,000,000.00 

=B17 222.22 
25,000,000.00 
=392; 381.94 -4,437.50 
49,990, 708..33 

-43,277.78 
5,000,000.00 

=1:8;, 313-33 
2,400,000.00 

=2:9,,31290 
5,000,000.00 

=2971023)33 
4,000,000.00 

-95,200.00 
15,000,000.00 

-95,200.00 
15,000,000.00 

-114,240.00 
18,000,000.00 

=10;7,845.33 
1,400,000.00 
=9271125.500 -1, 666.66 
14, 996,083.33 
-55, 666.67 -925.00 
9,998,141.67 
=50,,.175.00 -836.25 
8, 998; 327.50 

=705,720:.00 
16,000,000.00 
=99;,,21 87,93 -128,, 906.25 
26,398), 17d ole] 

=37,403)..33 
21,000,000.00 
=2, 942, 710:..00 
-49, 688,888.89 
-4,916,530.56 
=2'6, 393), 002.72 

=5), 014545 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


39026 


39027 


39028 


39029 


39030 


39031 


39032 


39033 


39035 


39036 


39037 


39038 


39039 


39040 


39041 


39042 


39043 


39050 


DESCRIPTION/POOL# 
MEMO 


T NOTE (103.18) 


T NOTE (103.18) 


FEDL HOME LOAN BK CONS 


FEDL FARM CRED BK CONS 


FEDL HOME LOAN BK CONS 


FEDL HOME LOAN BK CONS 


FEDL HOME LOAN BK CONS 


FEDL HOME LN MTG CORP 


FEDL HOME LN MTG CORP 


UNITED STATES TREAS BI 
UNITED STATES TREAS BI 


FEDL HOME LOAN BK CONS 


FEDL HOME LOAN BK CONS 


FEDL HOME LOAN BK CONS 


FEDL HOME LOAN BK CONS 


FEDL HOME LOAN BK CONS 
UNITED STATES TREAS BI 
T NOTE (SAL) 


BNY INT (64105.95) 


Cit yY / COUN TY 


MR. 
BANK BROK 
CASH DATE 

19 45 

40 

19 87 

40 

ae, 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

40 

19 99 


DANTIEL 


DA 


Or 
LY 


SAN 
4 


DETAIL TRANSACTION REPORT - 


MATURITY 
/ENTRY 


11/15/03 
11/06/01 


11/06/01 
11/15/03 
11/06/01 


11/06/01 
02/01/02 
11/06/01 
08/14/02 
11/06/01 
03/27/02 
11/06/01 
09/20/02 
11/06/01 
09/30/02 
11/06/01 
01/31/02 
11/06/01 
02/15/02 
11/06/01 
05/02/02 
11/06/01 
02/07/02 
11/06/01 
04/10/02 
11/06/01 
04/10/02 
11/06/01 
04/10/02 
11/06/01 
06/17/02 
11/06/01 
06/17/02 
11/06/01 
05/09/02 
11/06/01 
11/15/03 
11/06/01 


11/06/01 
12/30/01 
11/13/01 


FRANCIS 
1 OS OO eA) = 
FIXED INCOME 


11/01/01 TO 11/30/01 
SETTLEMENT DATE BASIS 
27 FUNDS 
TRADE / TXN COUPON PAR VALUE 
SETTLE TYP YIELD ORIGINAL FACE 
11/05/01 PURC 4.250 25,000,000.00 
11/05/01 2.442 
11/07/01 SALE 4.250 -25,000,000.00 
11/07/01 2.442 
11/05/01 PURC 4.250 25,000,000.00 
11/05/01 2.449 
11/07/01 SALE 4.250 -25,000,000.00 
11/07/01 2.449 
11/05/01 PURC 1.980 20,000,000.00 
11/05/01 1.990 
11/06/01 PURC 1.910 2,000,000.00 
11/06/01 1.939 
11/06/01 PURC 1.920 4,000,000.00 
11/06/01 12939 
11/06/01 PURC 1.940 10,000,000.00 
11/06/01 1.974 
11/06/01 PURC 1.940 11,000,000.00 
11/06/01 L975 
11/06/01 PURC 1.980 8,000,000.00 
11/06/01 1.989 
11/06/01 PURC 1.950 6,000,000.00 
11/06/01 15.96 
11/07/01 PURC 1.810 40,000,000.00 
11/07/01 128216 
11/07/01 PURC 1.835 50;,000,000500 
11/07/01 1.844 
11/07/01 PURC 1.790 4,000,000.00 
11/07/01 1.804 
11/07/01 PURC 1.790 10,000,000.00 
11/07/01 1.804 
11/07/01 PURC 1.790 11,000,000.00 
11/07/01 1.804 
11/07/01 PURC 1.790 6,000,000.00 
11/07/01 1.810 
11/07/01 PURC 1.790 15,000,000.00 
11/07/01 1.810 
11/08/01 PURC 1.790 25,000,000.00 
11/08/01 1.806 
11/07/01 PURC 4.250 25,000,000.00 
11/07/01 2.453 
11/07/01 SALE 4.250 -25,000,000.00 
11/07/01 2.453 
11/02701 PURC 5.550 25,000; 000.00 
11/02/01 929590 


CxO 
448 7 


BOOK VALUE 
PREM / (DISC) 


26,391,049.60 
1,391,049.60 
-26,391,049.60 
-1,391,049.60 
26, 387,143.35 
1,387, 143.35 
=26;, 387,143..35 
~1,387, 143.35 
19, 903,200.00 
-96,800.00 

Dp 91 OP D825 78 
=29, 817.22 
3,969,920.00 
-30,080.00 
9,828, 633.33 
-171, 366.67 
10,805,568.89 
-194,431.11 
7,962,160.00 
-37,840.00 

5, 967, 175.00 
-32,825.00 
39,646,044.44 
=3537)959.:5.6 
49,765,527.78 
-234,472.22 
3, 969), 371-510 
-30, 628.90 

97 923,,427:.78 
—16;, 972 522 
10, 915,770.56 
-84,229.44 

5, 933,770.00 
-66,230.00 
14,834,425.00 
=165, 575.00 
24,773,763.89 
=22'6;, 2316 1h 
26,389,096.47 
1,389,096.47 
-26, 389,096.47 
-1,389,096.47 
25,000,000.00 


AMORT / (ACCRET) 


-5,774.45 


=5, 114..49 


PAGE: 4 
RUN: 12/04/01 00:02:02 
(INTEREST) (GAIN) /LOSS 


SETTLEMENT 


-26,391,049.60 
Oo 
267398) Filed, 
=26, 387,143.35 
=9),,09;9's.31 
26,398, 777 17 
+19, 903;,-200.00 
=1,9'70, 182.78 
-3;, 969,920.00 
=9,,828, 633.33 
-10,805,568.89 
= 1,962, 1160500 
=5), 267,195. 00 
-39,646,044.44 
—49,,. 705, 927.78 
=37,, 969) Si7dee0 
=97 9237427278 
=110;,, 913; 77/0556 
=5, 9337470500 
-14,834,425.00 
=247.113%7 63289 
=2'6, 389, 096: 47 
-9,680.70 
ASNT Shs LT) 


-25,000,000.00 
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MR. DANIEL DALY A 125-95. 5 4 5= 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME 
11/01/01 TO 11/30/01 
SETTLEMENT DATE BASIS 
27 FUNDS 

INVSMT DESCRIPTION/POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE 

NO. MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE 

39050 BNY INT (64105.95) 19 99 12/30/01 11/02/01 SALE 5.550 -25,000,000.00 
£1L/13/01. 11/02/01 5.550 

39051 BNY (13606.95) 19 = =99 12/30/01 11/13/01 PURC 5.550 25,000,000.00 
11/13/01, 11/13701 5.550 

99 11/13/01 SALE 5.550 -25,000,000.00 
11/13/01 11/13/01 5.550 

39052 UNITED STATES TREAS BI 19 40 05/09/02 11/13/01 PURC 1.770 2,522,000.00 
11/15/01 11/13/01 1.786 

39053 UNITED STATES TREAS BI 19 40 05/09/02 11/13/01 PURC 1.770 2,522,000.00 
11/15/01 11/13/01 1.790 

39054 UNITED STATES TREAS BI 19 40 05/09/02 11/13/01 PURC 1.770 478,000.00 
11/15 /01-19/13701 1.763 

39055 T NOTE (208984. 37) 19 = 40 11/15/03 11/19/01 PURC 4.250 25,000,000.00 
11/20/01 11/19/01 2.975 

40 11/19/01 SALE 4.250 -25,000,000.00 
11/20/01 11/19/01 2.975 

39056 UNITED STATES TREAS BI 19 40 04/25/02 11/20/01 PURC 1.930 8,732,000.00 
11/20/01: 11/20/02 1.946 

39057 UNITED STATES TREAS BI 19 40 04/25/02 11/20/01 PURC 1.930 93,000.00 
11/20/01 11/20/01 1.946 

39058 UNITED STATES TREAS BI 19 40 04/25/02 11/20/01 PURC 1.930 175,000.00 
11/20/01. 11/20/01 1.946 

39059 UNITED STATES TREAS BI 19 40 04/25/02 11/20/01 PURC 1.930 8,000,000.00 
11/20/01 11720701 1.946 

39060 UNITED STATES TREAS BI 19 40 04/25/02 11/20/01 PURC 1.930 6,000,000.00 
VAY 20/02 11720702 1.946 

39061 UNITED STATES TREAS BI 19 40 04/25/02 11/20/01 PURC 1.930 1,000,000.00 
11.20/01 11/20/01 1.946 

39062 UNITED STATES TREAS BI 19 40 04/25/02 11/20/01 PURC 1.930 2,000,000.00 
11/20/01 11/20/01 1.946 

39063 UNITED STATES TREAS BI 19 40 04/25/02 11/20/01 PURC 1.930 5,000,000.00 
11/20/01 11/20/01 1.946 

39064 UNITED STATES TREAS BI 19 40 04/25/02 11/20/01 PURC 1.930 4,000,000.00 
11/20/01 11/20/01 1.946 

39065 T NOTE(99.17) 19 45 11/30/03 11/30/01 PURC 3.000 25,000,000.00 
11/29/01 11/30/01 3.260 

39066 T NOTE(99. 27) 19 87 11/30/03 11/30/01 PURC 3.000 25,000,000.00 
11/29/01 11/30/01 3.090 

39067 T NOTE(99.17) 19 89 11/30/03 11/30/01 PURC 3.000 25,000,000.00 
11/29/01 11/30/01 3.265 

39069 T NOTE(99.17) 19 40 11/30/03 11/30/01 PURC 3.000 25,000,000.00 
11/29/01 11/30/01 3.265 

39070 T NOTE(99.19) 19 87 11/30/03 11/30/01 PURC 3.000 25,000,000.00 
11/29/01 11/30/01 3.227 


FRANCISCO 
448 17 


BOOK VALUE 
PREM / (DISC) 


-25,000,000.00 


25,000,000.00 


-25,000,000.00 


2,500,052.30 
=21',,947..70 
2,500,000.00 
-22,000.00 
473,892.50 
-4,107.50 
25, 623,068.46 
623,068.46 


-25, 623,068.46 


-623,068.46 
8,658, 971.37 
-73,028.63 
92.222 .2il 

=1 a9 
173,536.42 
-1,463.58 

7, 933,093.33 
-66, 906.67 

5, 949,820.00 
-50,180.00 
991,636.67 
=8;,363'.33 

1, 983);27:32.33 
= 677 216.07 
4,958,183.33 
-41,816.67 
3,966,546.67 
=33),4153\..33 
24,875,250.00 
-124,750.00 
24,956,750.00 
-43,250.00 
24,872,736.00 
-127,264.00 
24,872,750.00 
=127),;25.0 00 
24,890,750.00 
-109,250.00 


PAGE: 5 

RUN: 12/04/01 00:02:02 
(INTEREST) (GAIN) /LOSS 
AMORT / (ACCRET) SETTLEMENT 
-64,105.95 


25,064,105.95 


-25,000,000.00 


=13,606.95 
25,013, 606.95 


=2;, 500; 052.30 
-2,500,000.00 


-473,, 892.50 


-25, 623,068.46 


-208, 984.37 
25,832,052.83 


= 8,098, OS 
925 222221 
=17/3; 79362412 
=i ISS 099n39 
-5, 949,820.00 
=99 1), (63'6)..67/ 
=1),983),273)33 
=4,,:958;, 283238 


=3;, 966,546.67 


-24,875,250.00 
-24,956,750.00 
—24), 87:2), 1316.00 
-24,872,750.00 


-24,890,750.00 





3 4 ED ZiViSt ieFve- sr = a “9 » eFASENGS TT\SO\OT 
eee se NS eg ee NGT F340 Me ee 
: Sa50s TIS30\CT Bre: 783 eee 
aD SOVET TIMSO\OF- === (“TBO 

ie OENS2V0S TT\SOLG2 S0ve T° Sao es oo Fone" oo 

<> FENSOAOT TF\EONGe 
RE CENSOVOS TIASOS7 Ba -T" 
co. 2 Srleowor yr \seunr 

$40 BANSOe TFS iF 
== JE\SPAGT ee BOT ae 
Gate 03.F SSO sare ¥*7 
SANS 3 














i 


‘naveoe: $5 


~ 
& 
a 
re 















# } =" oof ue 





ay lo 













eee a 
re) #8 Seu? 






+1ee S-nory Cancel eae oie tasr bake 4-90. = en9" 009° 






sh me 
reneenren Tue. eT 

ya) WEIGSD Zividd 2eavE BI Te eo gPR\oeS. TAS wee FT 
. _-~ Seer Tar. Fs 






abe) mvcer Rivard aetvy wt Se 


oS Bet 


oY: 







=) one ga 3e/ 









a0PS HWILSE 2ENLEY CSev2 91.24) YO DAS TIT ei Bee 
: 53 sTP0 SF TT VISTI oO - 32 ee | wry - | 

23 JI\IVGY THU. Bt yao se" de * on" Ae + Ge" 54a yale 24 =2 
t ae NOT FIT. - 2 Bey Bi Seah, = Cle _ ba Ge ¢ 

52077: MAA tS aS) Se TE\RAGT FIVEASI Sa S20: Se Con ban" Se ga" ee aoe ee. <P E 
ot TAT SOF. rT\Gsiey a) s xt = ss 
+0 ma fit 4 - a TaNPOVS7] TT\OSNGt aria oy _ 2 666" one pe » €o")0e Gao’ an E é #2 
' t sg T ti -2 325) PCs wes Ex = eS 94 Viva: AGe P24 r 
— a oe 4 ee ees i AFT See Tree" Gee : ein Etihe 





a4 aj iLsS 
Sai PEN. BAF west: 
i Or £8 p72 





rman St peat ve oa #peonm i JHSGEE - 
._ @ E i ~~ i ie - ¢ - Z “ : { 


* ACTIVE TRANSACTIONS * 


INVSMT DESCRIPTION/POOL# 
NO. MEMO 


39071 T NOTE(99.16) 


39072 T NOTE ($60000) 


39073 T NOTE(99.18) 


Carat Y.7/-C10) UN TY. 


M 


BANK 
CASH 


19 


19 


19 


Ree 


BROK 
DATE 


87 


74 


74 


89 


DANIEL 


OF 


DALY 


SAN 
4 


DETAIL TRANSACTION REPORT - 


MATURITY 
/ENTRY 


11/30/03 
11/29/01 
11/30/03 
12/03/01 


12/03/01 
11/30/03 
12/03/01 


FRANCIS 
1.3) = 1554 = 
FIXED INCOME 


11/01/01 TO 11/30/01 
SETTLEMENT DATE BASIS 
27 FUNDS 

TRADE / TXN COUPON PAR VALUE 
SETTLE TYP YIELD ORIGINAL FACE 
11/30/01 PURC 3.000 25,000,000.00 
11/30/01 3215 

11/30/01 PURC 3.000 25,000,000.00 
11/30/01 3.000 

11/30/01 SALE 3.000 -25,000,000.00 
11/30/01 3.000 

11/30/01 PURC 3.000 25,000,000.00 
11/30/01 3:3.239 


CO 
44817 


BOOK VALUE 
PREM / (DISC) 


24,868,000.00 
-132,000.00 
25,000,000.00 


-25,000,000.00 


24,887,000.00 
-113,000.00 


PAGE: 6 

RUN: 12/04/01 00:02:02 
(INTEREST) (GAIN) /LOSS 
AMORT / (ACCRET) SETTLEMENT 


-24,868,000.00 
-25,000,000.00 
-60,000.00 
25,060,000.00 


-24,887,000.00 


Cale Taye /. CeO; UlNals y OF SAN BR RAN COT S;¢ 0 


; MR. DANIEL DALY Amis mes Op On dee 4rd. 18), “i 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 7 
11/01/01 TO 11/30/01 RUN: 12/04/01 00:02:02 
REPORT GRAND TOTALS 
ASSETS 
PAR 
TYPE/ WEIGHTED ORIGINAL FACE PREMIUM/ AMORTIZATION/ (GAIN) / 
TXN# YIELD PAR VALUE VALUE BOOK VALUE (DISCOUNT ) (ACCRETION) (INTEREST) LOSS SETTLEMENT 
PURC 2.653 695,522, 000.00 698,304,894.73 2,782,894.73 -698, 304,894.73 
( 45) 
SALE 3.422 -364000000.00 -370687572.72 -6,687,572.72 sli, 327231628 =17347,319.76 373,362, 12316 
( at.) 
INTR 4.879 -247,288.42 = 9,1 Oi7 QOL SOS 
W742) 
MAT 4.410 -312575000.00 -307192671.16 =p 99,7 60)./5 1 309,010,102.83 
( 29) 
ACR 6.031 144,531.24 -144,531.24 
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CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 
SUSAN LEAL 
TREASURER 


DANIEL P. DALY 
CHIEF INVESTMENT OFFICER 





January 7, 2002 

The Honorable Willie L. Brown Jr. The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 

1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 

San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


4 
This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 


under management. To highlight the activities of our portfolio during the past six months, the results reflect 


earnings of pooled and the total funds, some of which have been severely restricted by arbitrage regulations. 


Interest Received $ 74,657,483 Earned Interest Yield 
Total Net Earnings $ 66,822,913 Pooled Funds 4.918% 
Average Age of Portfolio 340 Days All Funds 4.639% 


Total cost of the securities on hand on December 31, 2001 was $3,038,069,118 with a market value of 
$3,086,033,152 plus fixed assets accrued earnings of $21,274,012. 


In accordance with Administrative Code Sec. 10.79.2 and provisions of California State Government Code 
Section 53646, we are forwarding herewith computer printouts detailing the City’s investment portfolio as of 
December 31, 2001. These investments are in compliance with California Code and our statement of 
investment policy, and provide sufficient liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of December 2001, earned interest yield and end of 
period portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on December 31, 2001. 

4. General journal detailing purchases, sales, and interest activities during the month of 
December 2001. 


Very truly yours, 


DOCUMENTS DEPT. 


Susan Leal JAN 19 2002 
Treasurer _ fox 
é SAN FRANCISCO 
ne. Sar rn ay 
PUBLIC LIBRARY 


cc: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., S. Hart 
Transportation Authority — A. Paul, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 


JAUZADART ST AO aFIG 


20 
BAY 


HG ST HAMUOOG | 


SOs ft 4AAL 


OOSIOVARA MAS eae? ey 
YAARAL) OLIGLIS 


bs 


ty sal) Te Cptefe oF vay Indl a l tmnentave tt inode shee ond at ie 


sehvteges spawiitie cd batetriesy — reat deidve og : 


isl 





























sue iy “aod vtrroaolt sdf 
wget lo yinee? bag YD 


c eteo® Well ye? : 
‘glt ) B aniive Dd 0 t i 
TOE? wD .aotioney tt ant 


jivart ed? give sf rege wal selbaarh oifeitson ° 





DiNY ianvahel beeing , SEARS. 
Ries abel balact «CUR SSO? 
OLED tine hh |. week eee 


wlpy rotten a: tw A495 oh BEB,L2 coe TOBE , te sadignzatl 40 bans io a 


i] Pe. por ] ? a 3 Ba 
+h Be {Se Wo.canlries Bane pS” SL SPP. 


) horaeriar ie ats pein tp amy Ny iva § eto ‘a8 shod sivtrorieiata 
Moy J SET ieee i ad gniflere) Quote vamos cpa i ire wd . 
le Never ilu tee Bae BOC? Wleweia} aide vo allquios ay S18 she: 
i ete \¥o@ 2? (0) arene ts Tis Son Of hy te 






t bisny No ssten fnerne, abo Se pent to dinan, «seit ngaitrvee iat inibeales Ma = 

- ete ber santa Bt Pir? 

° Seman teavel Ki oc digs ai boluaval decom Te 6 

om toe rses Jon saat hee ba pt paiwotia Seca abel Hegevsuacat por: 

COE it dorsal Lahentmearipnniantty ci: 

wos sd) sorte eteta ala wun a oulas penn pie: beatrranent Lar 
' | £*, ; _ FORE ane 


is fas “og : ay Wd ape 
oth; | morgitt 
abe’ Bale tEt Y «1 durtiay: a1. pn 
hal ot cet Sai ay ma 
ent sae wah) si wird, dn chutes soe 
We Se iG asc é nam ue we 
oa ; 


~ f - 
ef 
si 


Ror at ho, one 
ae a 
i 


1 


(FS/ERNFS) 


TOTAL INCOME RECEIVED IN THIS PERIOD: 
TOTAL NET EARNINGS THIS PERIOD: 

AVERAGE DAILY PORTFOLIO BALANCE: 

EARNED INCOME YIELD THIS PERIOD: 

END OF PERIOD PORTFOLIO BALANCE: 

CURRENT AMORTIZED BOOK VALUE: 

WEIGHTED AVERAGE YIELD AT END OF PERIOD: 
WEIGHTED AVERAGE DAYS TO MATURITY: 
WEIGHTED AVERAGE DAYS TO CALL: 


NET PORTFOLIO YIELD, 365-DAY BASIS: 
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PO Rel FOL, 0 


ASSETS 
> (ih, 08663782 
9, 754,123.16 
27, 963,088, 945.232 
3.875 
3}, 03'6, 969, 117074 
3,040, 911,090.16 
3: 1659 
340.00 


340.00 


GOV'T SECURITIES 
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12/01/01 THROUGH 12/31/01 RUN: 
ALL FUNDS 
--------  ---------- TIME DEPOSITS --------- 
LIABILITIES ASSETS LIABILITIES 
ale Coe, ee ae N/A 
00 37 211309 N/A 
00 1,100,000.00 N/A 
000 3.439 N/A 
00 1,100,000.00 N/A 
00 1,100,000.00 N/A 
000 33439 N/A 
00 22.09 N/A 
00 22.09 N/A 
D 
CUMENT 
Jan; EPr 
Py BI ion No / SC 
iE O 


PAGE: 1 
01/02/02 1425922 
TOTAL 


8,066,167.47 
S83 4525 
2,964,788, 945. 32 
SHetelgLs) 

3.,03'87, 0697.14 75-74 
3,042,011,090.16 
SF 6O9 

N/A 

N/A 
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Celeveye/sC{O0ULN WY OF SAN BOR AUN C2 S: C20 


MR. DANIEL DALY A.-1 5 = 5°55 4°—-74.4) 8 7 PAGE: il 
(SIRPT) IN VE Sof ME N T tr NV EN D270 RY RUN: 01/03/02 00:02:16 
INVESTMENTS OUTSTANDING AS OF 12/31/01 
MAJOR SORT KEY IS ICC# 
CUPN TRDNG BOOK PAR VALUE 
SUMMARY DESCRIPTION RATE YIELD PRICE SHARES BOOK VALUE 
(Investment Type) 11 TREASURY BILLS 17.82% (C) 2.597 2.628 98.872 547,522,000.00 541,344, 438.00 
(Investment Type) 12 TREASURY NOTES 42.56% (C) 4413 4.659 99.304 <©1,.302,005, 0003500 61;:292,.939),5762.1:8 
(Investment Type) 22 FEDERAL HOME LOAN BANK 82% (C) 4.000 4.026 99.975 25,000,000.00 24,993,750.00 
(Investment Type) 23 FEDERAL NATIONAL MORTGAGE ASSN. 1.12%(C) 4.700 4.700: 100.000 34,000,000.00 34,000,000.00 
(Investment Type) 30 FHLMC Bonds - 49% (C) 3.205 3.244 99.925 15,000,000.00 14,988 ,750200 
(Investment Type) 41 FNMA DISCOUNT NOTES 8.83% (C) 221034 2.137 98.585 272,000,000.00 268,152,004.44 
(Investment Type) 42 FARM CREDIT DISCOUNT NOTES , 513.¢C) e820" 2.925, - 97 S40 16,000,000.00 15; 584,.224645 
(Investment Type) 43 FEDERAL HOME LOAN DISC NOTES 5.60% (C) 1.886 1.904 99.077 171,584,000.00 169,999, 792501 
(Investment Type) 44 FMC DISCOUNT NOTES 10.56% (C) 2.613. 2.678 97.924 327,770,000.00 320,966,582.66 
(Investment Type) 91 NEGOTIABLE C.D.'S MISO SS iC) 40170 45970 1,00'..000 354,000,000.00 354,000,000.00 
(Investment Type) 1010 PUBLIC TIME DEPOSIT .04% (C) 3.390 3.390 100.000 1,100), 0.0'0';010 1,100,000.00 
REPORT TOTALS SSS OS SS SSS OS SS SS SS OS SS SS SS SS SS SS SS SS TS SSO SS SS SS LS LS SS SS SS ES 
FIXED 3 S11Les3633- 99:.090. 23,065, 981, 000% 00. £35,038, 069), 1a vaa74 
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INVEST 
NUMBER 


DESCRIPTION 


M 


Calf Y¥e/iCsOnU NY 


R 


PURCHASE MATURITY DATE 


UNITED STATES TREAS 
08/20/01 01/03/02 
UNITED STATES TREAS 
07/24/01 01/17/02 
UNITED STATES TREAS 
07/24/01 01/17/02 
UNITED STATES TREAS 
08/14/01 01/17/02 
UNITED STATES TREAS 
09/10/01 01/31/02 
UNITED STATES TREAS 
09/10/01 01/31/02 
UNITED STATES TREAS 
09/107 01. 01/31/02 
UNITED STATES TREAS 
09/10/01 01/31/02 
UNITED STATES TREAS 
09/10/01 01/31/02 
UNITED STATES TREAS 
09/10/01 01/31/02 
UNITED STATES TREAS 
11/07/01 02/07/02 
UNITED STATES TREAS 
09/10/01 02/14/02 
UNITED STATES TREAS 
09/10/01 02/14/02 
UNITED STATES TREAS 
09/10/01 02/14/02 
UNITED STATES TREAS 
09/10/01 03/07/02 
UNITED STATES TREAS 
09/10/01 03/07/02 
UNITED STATES TREAS 
09/13/01 03/14/02 
UNITED STATES TREAS 
09/13/01 03/14/02 
UNITED STATES TREAS 
09/13/01 03/14/02 
UNITED STATES TREAS 
10/04/01 04/04/02 
UNITED STATES TREAS 
10/04/01 04/04/02 
UNITED STATES TREAS 
10/19/01 04/11/02 
UNITED STATES TREAS 
10/19/01 04/11/02 
UNITED STATES TREAS 
10/19/01 04/11/02 


DANIEL 


OF 
DALY 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 12/31/01 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 

912795JA0 19 
40 

912795J3C6 19 
40 

912795JC6 9 
40 

912795IC6 Lg 
40 

912795JE2 19 
40 

912795JE2 19 
40 

912795JE2 19 
40 

912795JE2 19 
87 

912795JE2 19 
87 

912795JE2 1n9 
40 

GL2TISTES 19 
40 

912795J5G7 ay) 
40 

912795JG7 19 
89 

912795JG7 LO 
87 

912795351 kG 
40 

912795JJ31 Ly) 
45 

912795JK8 ily) 
87 

912795JK8 19 
87 

912795JK8 169 
87 

912795JN2 19 
40 

912795JN2 19 
40 

912795JP7 IL) 
40 

S127 95TP7 159 
40 

912795JP7 19 
40 


SAN EF R-AYN GC lIss Cc 0 
4D) —ho or 4 o> e4ed 8) 

CPN RATE PAR/ SHARES MARKET VALUE 
YTM TR BOOK MARKET PRICE 
3.2400 5,000,000.00 5,000,000.00 
332801 4,938,800.00 100.0000000000 
3.4150 14,000,000.00 13, 986,875.00 
324733 13,764,934.17 99.90625000000 
3.4150 6,000,000.00 579947. 37/5:53.00 
324733 5,899,257.50 99.90625000000 
3.2600 40,000,000.00 3:9),962;,500200 
3.3067 39,434, 933.33 99.90625000000 
3.1200 25,000,000.00 24,968,750.00 
31592 24,690,166.67 99.87500000000 
3.1150 20,000,000.00 19,975,000.00 
3.1540 19,752,530.56 99.87500000000 
31200 10,000,000.00 9, 987,500.00 
Sl 592 9,876,066.67 99.87500000000 
3.1000 15,000,000.00 14, 981,250.00 
31386 14,815,291.67 99.87500000000 
3.1200 25,000,000.00 24,968,750.00 
3 592 24,690,166.67 99.87500000000 
3, SIS 0 25,000,000.00 24,968,750.00 
3.1540 24,690,663.19 99.87500000000 
158350 50,000,000.00 497 O21 OS 100 
1.8436 49,765,527.78 99.84375000000 
3:2 L200 25,000,000.00 24, 94547312 .50 
321630 24; 6597833.533  99:2781T25000000 
3.1200 25,000,000.00 24,945, 312.50 
3.1630 24,659,833.33 99.78125000000 
3.1200 25,000,000.00 24,945, 312.50 
321630 24,6599;833533 _99:.78725000000 
330250 10,000,000.00 9791687750: 00 
3.1740 9,845,486.11 99.68750000000 
3.1200 12,000,000.00 117 962,500.00 
3.1689 11,814,880.00 99.68750000000 
31200 1,000,000.00 996,562.50 
S100 984,226.67 99.65625000000 
3.1200 5,000,000.00 49827 812 50 
3.1700 4,921,133.33 99.65625000000 
3.1200 4,000,000.00 3), 986; 290).00 
3.1700 3,936,906.67 99.65625000000 
2.1550 22,000,000.00 21, 903;,77/5 0). 00 
2787 21,760,316.11 99.56250000000 
Ze L590 28,000,000.00 27/80 7;, 500300 
rege Kha) 27,694,947.78 99.56250000000 
2.1200 5,000,000.00 4,976, 962.90 
2.1419 4,948,766.67 99.53125000000 
2.1200 7,000,000.00 6, 967, 187.50 
Pos AUCASEG) 679287273333 —99-553125000000 
2200 6,000,000.00 Sy ASS) 00) 
2.1419 5,938,520.00 99.53125000000 


RUN: 


01/03/02 


PAGE: 1 
O05 02339 


CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 


60,300.00 
SUNGARD 
213,816.94 
SUNGARD 
O17 635.83 
SUNGARD 
SOF Lat le 
SUNGARD 
244,833.33 
SUNGARD 
LOS, 552577) 
SUNGARD 
OE, 9383233 
SUNGARD 
145; 958.33 
SUNGARD 
244,833.33 
SUNGARD 
244,440.98 
SUNGARD 
1405 3". 61 
SUNGARD 
244,833.34 
SUNGARD 
244,833.34 
SUNGARD 
244,833.34 
SUNGARD 
98,090.28 
SUNGARD 
11:7), 520200 
SUNGARD 
DFO 33.,93 
SUNGARD 
47,666.67 
SUNGARD 
38)7/233.33 
SUNGARD 
7522 08;..0'6 
SUNGARD 
149,173.89 
SUNGARD 
21,788.89 
SUNGARD 
30,504.45 
SUNGARD 
26,146.67 
SUNGARD 


UNREALIZED LOSS 


87 1237.89 
37481 567 
207:4955.56 
33), 190200 
26,916.67 
13, 500 00 
20,000.00 
33),,7 50200 
33,645.83 
Ne, S Sol! 
40,645.83 
40,645.83 
40,645.83 
25, lS aon 
30,100.00 
2,802.50 
14 OZ 50 
Lal 2 LOR OG 
26, 225283 
835,318.38 
6,006.94 
8, 4109. 72 
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(RPTMKT) 


INVEST 
NUMBER 


DESCRIPTION 


Git Y,-/C-O UN TY 


MR. 


PURCHASE MATURITY DATE 


UNITED STATES TREAS 
10/19/01 04/11/02 
UNITED STATES TREAS 
10/19/01 04/11/02 
UNITED STATES TREAS 
10/19/01 04/11/02 
UNITED STATES TREAS 
11/20/01 04/25/02 
UNITED STATES TREAS 
11/20/01 04/25/02 
UNITED STATES TREAS 
11/20/01 04/25/02 
UNITED STATES TREAS 
11/20/01 04/25/02 
UNITED STATES TREAS 
11/20/01 04/25/02 
UNITED STATES TREAS 
11/20/01 04/25/02 
UNITED STATES TREAS 
11/20/01 04/25/02 
UNITED STATES TREAS 
11/20/01 04/25/02 
UNITED STATES TREAS 
11/20/01 04/25/02 
UNITED STATES TREAS 
11/07/01 05/02/02 
UNITED STATES TREAS 
11/08/01 05/09/02 
UNITED STATES TREAS 
11/13/01 05/09/02 
UNITED STATES TREAS 
11/13/01 05/09/02 
UNITED STATES TREAS 
11/13/01 05/09/02 


SUBTOTAL (Investment Type) 


35524 


30923 


35524 


35526 


T NOTE (98.10) 
01/31/97 01/31/02 
T NOTE (99.11) 
01/31/97 01/31/02 
T NOTE (99.25) 
ON7/317/97701/31,/02 
T NOTE(99.16) 
01/31/97 01/31/02 


11 TREASURY 


DANIEL 
INVESTMENT 


O F 


DRAW GN 
INVENTORY WITH MARKET VALUE 


SAN 
4 


ERA N-C LS CO 


LD = 905) 4-4 


INVESTMENTS OUTSTANDING AS OF 12/31/01 
MAJOR SORT KEY IS ICC# 


CUSIP BANK FUND 
BROK SAFE 
912795J5P7 19 931 
40 000 
9127 95IP 7 ‘LS 9907 
40 000 
912795JP7 19 100 
40 000 
912795JR3 19 100 
40 000 
912795JR3. 19 467 
40 000 
912795JR3 19 471 
40 000 
912795JR3 1:9 806 
40 000 
912795JR3 19 860 
40 000 
912795JR3 19 887 
40 000 
912795JR3 169 906 
40 000 
912795JR3 19 929 
40 000 
912795JR3 1°9 9615 
40 000 
912795J81 19 100 
40 000 
912795JT9 An9 953.1 
40 000 
9U2 HOS ITY 19 806 
40 000 
9127 950T9 19 2a) 
40 000 
S127 95IT9 19 9904 
40 000 

BILLS 17.69% (M) 
9128272G6 19 1 
89 000 
9128272G6 19 al 
74 000 
9128272G6 149 100 
87 000 
912827266 Wg) 100 
89 000 


CPN RATE 
YTM TR 
2.1200 
2 L419 
2.1200 
2.1419 
2.1200 
2.1419 
1.9300 
1.9463 
1.9300 
1.9463 
1.9300 
1.9463 
1.9300 
1.9463 
1.9300 
1.9463 
1. 9300 
1.9463 
1.9300 
1.9463 
1.9300 
1.9463 
1.9300 
1.9463 
1.8100 
1.8262 
1. 7.900 
1.8063 
1.7700 
1s BSS 
157 100 
17898 
1.7700 
1.7629 


2.5967 


6.2500 
6.6536 
6.2500 
6.4092 
6.2500 
6. 3051 
6.2500 
6.3720 


PAR/ SHARES 
BOOK 
6,000,000.00 
5,938, 520:..00 
12,000,000.00 
11,877,040.00 
14,000,000.00 
13,856,546.67 
8,732,000.00 
8, 658,971.37 
93,000.00 

D2 222521 
175,000.00 
1735, 930242 
8,000,000.00 
7, 933,093.33 
6,000,000.00 
5, 949,820.00 
1,000,000.00 
991,636.67 
2,000,000.00 
1,983,273 .233 
5,000,000.00 
4,,958,183'.:33 
4,000,000.00 
3, 966,546.67 
40,000,000.00 
39,646,044.44 
25,000,000.00 
24,713,163). 89 
27,522,000 00 
2,500,052 .30 
2,522,000.00 
2,500,000.00 
478,000.00 
473,892.50 
547,522,000.00 
541,344,438.00 


20,000,000.00 
1:9), 6161:,-3168). 75 
6,000,000.00 
57999687 50 
5,000,000.00 
4,988,350.00 
10,000,000.00 
9/7/9418 ,,437 50 


4 8 7 


MARKET VALUE 
MARKET PRICE 
5,971, 8:75:00 
99.53125000000 
11,943, 750..00 
99.53125000000 
13, 934,375.00 
99.53125000000 
8,685,611 25 
99.46875000000 
192,005.94 
99.46875000000 
174,070.31 
99.46875000000 
17997, 900... 00 
99.46875000000 
Di, 9.68), 12:5:30.0 
99.46875000000 
994,687.50 
99.46875000000 
1,989, 345.500 
99.46875000000 
4,973, 437...50 
99.46875000000 
3, 97'8;,.1 9.0. 00 
99.46875000000 
39,2115, :000:.,00 
99.43750000000 
24,843,750.00 
99.37500000000 
25 DUG 1237. 20 
99.37500000000 
2:,'9.0'6,/237..50 
99.37500000000 
427 5, O0s2:. 50 
99.37500000000 
5457.91 5:62.90 
99.70660800000 


20,075,000.00 
100.3750000000 
6,022,500.00 
100.3750000000 
5,018,750.00 
100.3750000000 
10,037,500.00 
100.3750000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
26,146.67 
SUNGARD 
527293133 
SUNGARD 
61,008.89 
SUNGARD 
19), 661.55 
SUNGARD 
209.41 
SUNGARD 
394.04 
SUNGARD 
18.,013:..33 
SUNGARD 
13, o LOROO 
SUNGARD 
2,, 20a Ou! 
SUNGARD 
4(,903;.33 
SUNGARD 
11, 258...33 
SUNGARD 
9,006.67 
SUNGARD 
10; 26a ale 
SUNGARD 
637, 251700 
SUNGARD 
6,707 5.492 
SUNGARD 
6,090.40 
SUNGARD 
Lp SAO 
SUNGARD 


923,10977183 
SUNGARD 
ASV eAC).5 SIS) 
SUNGARD 
130,774.46 
SUNGARD 
261,548.91 
SUNGARD 


01/03/02 


PAGE: 2 
O02022,39 


UNREALIZED GAIN 
UNREALIZED LOSS 


a: 7,208.33 
14,416.67 
16,819.44 

6,978.33 
74.32 
13:9'.'8'5 
6,393.34 
4, 1:95..:00 
799 156 
1, 598..3'4 
3,,:9:95:.'8'4 
37,1:916:.:616 
18,344.45 
2, 8i6a,.14l 


: 109.28 


147.10 


IETS AO) 


Ai'3), OSaln20 
62,/8i1250 
30,400.00 


89,062.50 
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(RPTMKT ) 


INVEST 
NUMBER 


DESCRIPTION 
PURCHASE MATURITY DATE 


aL 


dk 


NOTE (99.16) 
01/31/97 01/31/02 
NOTE (99.16) 
01/31/97 01/31/02 
NOTE (99.18) 
01/31/00 01/31/02 
NOTE (99.25) 
01/31/00 01/31/02 
NOTE (99.25) 
01/31/00 01/31/02 
NOTE (99.18) 
01/32/00 01732/02 
NOTE (99.25) 
01/31/00 01/31/02 
NOTE (99.18) 
01/31/00 01/31/02 
NOTE (99.16) 
04/30/97 04/30/02 
NOTE (99.16) 
06/30/00 06/30/02 
NOTE (99.16) 
06/30/00 06/30/02 
NOTE (99.16) 
06/30/00 06/30/02 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/798 03/31/03 
NOTE (99.16) 
03731/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.7) 
07/02/01 06/30/03 
NOTE (99.7) 
07/02/01 06/30/03 
NOTE (99.7) 
07/02/01 06/30/03 
NOTE (99.7) 
07/02/01 06/30/03 
NOTE (99.135) 
07/09/01 06/30/03 
NOTE: (992.135) 
07/09/01 06/30/03 
NOTE (88.20) 
09/27/94 08/15/03 
NOTE (95.26) 
11/28/00 11/15/03 


M 


Gul Te Yo /71CO-U NPY 


R 


DANIEL 


OuE: 
DALY 


SAN 
4 


FRANCIS CO 


iOS Oo 4 od 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 12/31/01 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 

912827266 19 
89 

9128272G6 1e9 
74 

9128275xX6 19 
40 

9128275X6 19 
45 

9128275X6 1g 
89 

9128275X6 19 
89 

9128275xX6 19 
87 

9128275xX6 VS 
87 

9128272S0 19 
50 

9128272Y7 19 
87 

9128 272Y7 9 
40 

9128272Y7 19 
89 

9128274B5 ee, 
89 

9128274B5 1'9 
89 

9128274B5 19 
89 

9128274B5 19 
89 

912827620 19 
40 

912827620 19 
45 

912827620 a, 
89 

912827620 19 
87 

912827620 19 
87 

912827620 19 
40 

40 

40 

912827403 19 
40 


CPN RATE 
YTM TR 
6.2500 
6.3609 
6.2500 
6.3702 
6.3750 
6.6164 
6.3750 
6.5061 
6.3750 
6.5061 
6.3750 
6.6121 
6.3750 
6.5019 
6.3750 
6. 6121 
6.6250 
6.7526 
6.2500 
6.5249 
6.2500 
6.5249 
6.2500 
6.5249 
5.5000 
5.6148 
5.5000 
5.6160 
5.5000 
5.6148 
5.5000 
5.6043 
3. 8:7'50 
4.2836 
3.8750 
4.2877 
3.8750 
4.2877 
3:./87'50 
4.2877 
37.87/50 
4.1866 
3.8750 
4.1824 
5.7500 
7.5200 
4.2500 
5.8164 


PAR/SHARES 
BOOK 
10,000,000.00 
9,953; 125:.00 
10,000,000.00 
97,949,218 15 
8,000,000.00 
Ty 9645375500 
8,000,000.00 
7,980,625.00 
8,000,000.00 
7, 980,625.00 
8,000,000.00 
7,965,000.00 
8,000,000.00 
7, 981, 290.00 
8,000,000.00 
71,965, 000.00 
10,000,000.00 
9,946, 600.00 
25,000,000.00 
24,873,046.88 
25,000,000.00 
24,873,046.88 
25,000,000.00 
24,873,046.88 
200,000.00 
199,010.00 

8, 650,000.00 
8,606, 732.50 
150,000.00 
14:9), 2511 «50 
1,000,000.00 
995,500.00 
10,000,000.00 
9,922, 696.25 
10,000,000.00 
9,921,875.00 
10,000,000.00 
9,921, 879:.00 
10,000,000.00 
97,921;,.8:7'5.:00 
15,000,000.00 
14,912,109. 38 
20,000,000.00 
19,884, 375.00 
5,000.00 
47,431.25 
15,000,000.00 
4, 368), 359: 38 


487 


MARKET VALUE 
MARKET PRICE 
10,037,500.00 
100.3750000000 
10,037,500.00 
100.3750000000 
8,030,000.00 
100.3750000000 
8,030,000.00 
100.3750000000 
8,030,000.00 
100.3750000000 
8,030,000.00 
100.3750000000 
8,,030,000.00 
100.3750000000 
8,030,000.00 
100.3750000000 
10, 159,375...00 
101.5937500000 
2597510), 3U2./50 
102.2812500000 
255.9110; 312550 
102.2812500000 
294-510; 312.590 
102.2812500000 
2077812750 
103.9062500000 
8,987,890. 63 
103.9062500000 
155,899.38 
103.9062500000 
1039, 062.750 
103.9062500000 
10,193, 750.00 
101.9375000000 
LO; L93, 750:./00 
101.9375000000 
V0; 193,750.00 
101.9375000000 
10,193, 750.00 
101.9375000000 
15, 290),625:.'00 
101.9375000000 
20, 387,500.00 
101.9375000000 
D7 287.00 
104.7500000000 
D5 3567, 2905/00 
102.3750000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
261,548.91 
SUNGARD 
265,548.91 
SUNGARD 
213;,4237. 91 
SUNGARD 
2137423290 
SUNGARD 
213,423.91 
SUNGARD 
213,423:.91 
SUNGARD 
213),:423:.91 
SUNGARD 
213,,423:.91 
SUNGARD 
113,466.85 
SUNGARD 
4,316.30 
SUNGARD 
4,316.30 
SUNGARD 
4,316.30 
SUNGARD 
2,810.44 
SUNGARD 
121,954,501 
SUNGARD 

23 LOWS 
SUNGARD 
14,052.20 
SUNGARD 
1,070.44 
SUNGARD 
1,070.44 
SUNGARD 
1,070.44 
SUNGARD 
1,070.44 
SUNGARD 
1,605.66 
SUNGARD 
2,140.88 
SUNGARD 
108.59 
SUNGARD 
82,769.34 
SUNGARD 


01/03/02 


PAGE: 3 
OO. 0:2::73'9 


UNREALIZED GAIN 
UNREALIZED LOSS 


7 84,375.00 
88,281.25 
65,625.00 
49,375.00 
49,375.00 
65,000.00 
48,750.00 
65,000.00 

212; 775.00 
697,265.62 
697,265.62 
697,265.62 
8,802.50 
381, Jo8.3 
6,601.88 
43,562.50 
2715, 093275 
271, 8757.00 
20717, 879,100 
27, BTS 100, 
37/8; 515).'62 
903; 125.00 
806.25 


987,890.62 
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(RPTMKT) 


INVEST 
NUMBER 


DESCRIPTION 


M 


cl 
R 


PURCHASE MATURITY DATE 


NOTE (99.23) 
04/11/01 11/15/03 
NOTE (99.16) 
OS/15/00 12/15/03 
NOTE (99.15) 
05/15/02 -11/15 403 
NOTE (99.15) 
05/16/01 11/15/03 
NOTE (99.11) 
05/18/01 11/15/03 
NOTE: (99'.13) 
05/23/01 11/15/03 
NOTE (99.13) 
05/23/01 10/15/03 
NOTE (99.13) 
05/23/01 11/15/03 
NOTE (99.12) 
05/23/01 21/15/03 
NOTE (99.10) 
05/25/01 11/15/03 
NOTE (99.20) 
06/04/01 11/15/03 
NOTE (99.20) 
06/04/01 11/15/03 
NOTE (99.17) 
11/30/01 11/30/03 
NOTE (99.27) 
11/30/01 11/30/03 
NOTE (99.17) 
11/30/01 11/30/03 
NOTE (99.19) 
11/30/01 11/30/03 
NOTE (99.16) 
11/30/01 11/30/03 
NOTE (99.18) 
11/30/01 11/30/03 
NOTE (99.28) 
L2/06/01, LE/ 30/03 
NOTE (99.28) 
12/10/01 11/30/03 
NOTE (99.27) 
12/10/01 11/30/03 
NOTE (99.27) 
12/10/01 11/30/03 
NOTE (99.26) 
12/10/01 11/30/03 
NOTE (99.27) 
12/20/01 11/30/03 


Tey 1/. COUN TY 
DANIEL 


Ore 
DALY 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 12/31/01 
MAJOR SORT KEY IS ICC# 


CUS TP BANK 
BROK 

9128274U3 Eg 
87 

9128274U3 19 
40 

9128274U3 19 
45 

9128274U3 19 
87 

9128274U3 19 
40 

9128274U3 19 
40 

9128274U3 19 
87 

9128274U3 19 
89 

9128274U3 19 
87 

9128274U3 19 
45 

9128274U3 19 
87 

9128274U3 19 
87 

9128277G1 19 
45 

912827761 19 
87 

9128277G1 19 
40 

9128277G1 19 
87 

9128277G1 AS 
87 

9128277G1 19 
89 

9128277G1 189 
87 

9128277G1 19 
40 

928 277G6GL ES 
89 

9128277G1 iY) 
87 

9128277G1 ie) 
87 

9128277G1 169 
40 


SAN FRANCISCO 

AW Smiae os Oe 4a asd A Bing] 
CPN RATE PAR/SHARES MARKET VALUE 
YTM TR BOOK MARKET PRICE 


4.2500 
4.3676 
4.2500 
4.4736 
4.2500 
4.4803 
4.2500 
4.4805 
4.2500 
4.5313 
4.2500 
4.5089 
4.2500 
4.5089 
4.2500 
4.5055 
4.2500 
4.5258 
4.2500 
4.5933 
4.2500 
4.4261 
4.2500 
4.4142 
3.0000 
S209" 
3.0000 
3.0899 
3.0000 
3.2650 
3.0000 
32274 
3.0000 
3.2749 
3.0000 
32352 
3.0000 
3.0693 
3.0000 
3.0655 
3.0000 
3.0695 
3.0000 
3.0655 
3.0000 
3.1066 
3.0000 
3.0870 


20,000,000.00 
19, 942,187.50 
50,000,000.00 
49,738,281.25 
25,000,000.00 
24,865,234. 38 
20,000,000.00 
197/892, 187590 
20,000,000.00 
19,868,750.00 
30,000,000.00 
29, 319;,,.531..25 
15,000,000.00 
114,909, 765\..63 
15,000,000.00 
14 90, 93.7550 
15,000,000.00 
14, 903;, 90:6..25 
20,000,000.00 
19);8599;:3775:200 
15,000,000.00 
14,939,062.50 
25,000,000.00 
24,905,273.44 
25,000,000.00 
24,875,250.00 
25,000,000.00 
24,956,750.00 
25,000,000.00 
24,872,750.00 
25,000,000.00 
24,890,750.00 
25,000,000.00 
24,868,000.00 
25,000,000.00 
24,887,000.00 
10,000,000.00 

9,991, 663.80 
25,000,000.00 
24,989,354.40 
25,000,000.00 
24,989,354.40 
25,000,000.00 
24,989,354.40 
25,000,000.00 
24), 969), 823.15 
25,000,000.00 
25000), 293'.107 


20,475,000.00 
102.3750000000 
Sih Bi, 200200 
102.3750000000 
25,9937 150.00 
102.3750000000 
20,475,000.00 
102.3750000000 
20,475,000.00 
102.3750000000 
30,712,500.00 
102.3750000000 
15,396, 250:.00 
102.3750000000 
15;39:6,,,250'.00 
102.3750000000 
15,356,250... 00 
102.3750000000 
20,475,000.00 
102.3750000000 
US), 35:6, 250'.:00 
102.3750000000 
257,093; TS0!..00 
102.3750000000 
29), 01157, 625: ..00 
100.0625000000 
25;, 01 55262'5:. 010 
100.0625000000 
297 015; 629::00 
100.0625000000 
25, 015,.625...00 
100.0625000000 
25, -0115,,-625:.00 
100.0625000000 
25; 015,625.00 
100.0625000000 
10,006,250.00 
100.0625000000 
25,0105, 625.00 
100.0625000000 
25,015, 625.00 
100.0625000000 
29; A015 762500 
100.0625000000 
25), O'S; 6251010 
100.0625000000 
25, 015, 625).00 
100.0625000000 


RUN: 01/03/02 


PAGE: 4 
00:02:39 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


1LO7 359242 
SUNGARD 
2157, B97 19 
SUNGARD 
137;,948:.90 
SUNGARD 
110,399.12 
SUNGARD 
LOS DO 
SUNGARD 
165,938.67 
SUNGARD 
82,769.34 
SUNGARD 
827,°769'..34 
SUNGARD 
82,769.34 
SUNGARD 
ENO 7S 59). 12 
SUNGARD 
82), 7169. 3/4 
SUNGARD 
137,948.90 
SUNGARD 
65,934.07 
SUNGARD 
65,934.07 
SUNGARD 
65,934.07 
SUNGARD 
65,934.07 
SUNGARD 
65,934.07 
SUNGARD 
65,934.07 
SUNGARD 
26351 3)-:62 
SUNGARD 
69), 934/07 
SUNGARD 
65,934.07 
SUNGARD 
65; 934.07 
SUNGARD 
65,934.07 
SUNGARD 
65, 934.06 
SUNGARD 


932), 812.50 
17 44:9), 2187/5 
128, 91562 
582), 82250 
606,250.00 
892, 91685005 
446,484.37 
445,312.50 
452, 343279 
615,625.00 
417,187.50 
688,476.56 
140,375.00 
58,875.00 
142,875.00 
124,875.00 
147,625.00 
128,625.00 
TOROS 25 
46,875.00 
46,875.00 
46,875.00 
66,406.25 


56,640.62 
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(RPTMKT ) 


INVEST 
NUMBER 


DESCRIPTION 


M 


Gul TY (°C. O°UN Ty 


R 


PURCHASE MATURITY DATE 


NOTE (100.4) 
12/31/01 12/33/03 
NOTE (99.28) 
12/31/0116 12/31/03 
NOTE (99.28) 
12/31/01 12/31/03 
NOTE (99.28) 
12/31/01 12/31/03 
NOTE” (9:9: 22)) 
02/16/99 02/15/04 
NOTE (99.12) 
02/16/99 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.18) 
08/15/00 02/15/04 
NOTE (99.11) 
02/16/01 02/15/04 
NOTE (99.26) 
02/23/01 02/15/04 
NOTE (100.21) 
03/29/01 02/15/04 
NOTE (100.22) 
04/16/01 02/15/04 
NOTE (100.20) 
04/16/01 02/15/04 
NOTE (100.12) 
04/17/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (99.17) 

LL / 15/99: 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 


DANIEL 


OF 


DALY 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 12/31/01 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 


BROK 


9128277H9 1:9 


40 
9128277H9 19) 
40 
9128277H9 19 
45 
9128277H9 19 
89 
9128275A6 19 
74 
9128275A6 19 
74 
9128275A6 19 
40 
9128275A6 19 
45 
9128275A6 19 
89 
9128275A6 aS, 
40 
9128275A6 19 
40 
9128275A6 19 
40 
9128275A6 19 
87 
9128275A6 9 
89 
9128275A6 19 
87 
9128275A6 ig) 
40 
9128275A6 iS 
89 
9128275A6 19 
45 
9128275A6 19 
40 
G28 275ES 19 
45 
9128275F5 19 
45 
9128275F5 KS 
87 
9128275F5 19 
89 
9128275F5 19 
40 


SAN FRANCISCO 
Ae Dia oe Al ede Gas Bie] 

CPN RATE PAR/ SHARES MARKET VALUE 
YIM TR BOOK MARKET PRICE 
3.2500 20,000,000.00 20,075,000.00 
30 18:91 20,023,437.50 100.3750000000 
322500 15,000,000.00 1:5,,05:6;,,.25.0'.,00 
3.3302 14,976,900.00 100.3750000000 
3.2500 15,000,000.00 15,056, 250.00 
3.3302 14,976,900.00 100.3750000000 
35.2500 15,000,000.00 15,056, 250.00 
3:..3302 14,976,900.00 100.3750000000 
4.7500 15,000,000.00 15,487,500 ..00 
4.8246 14950 2782525" 103'52500000000 
4.7500 15,000,000.00 15,487,500.00 
4.8925 14,906,250.00 103.2500000000 
4.7500 15,000,000.00 57 43577, 5006-00 
6.10925 14,374,218.75 103.2500000000 
4.7500 15,000,000.00 15,487,500.00 
6.0915 14,374,218.75 103.2500000000 
4.7500 15,000,000.00 15,487, 500.00 
6.0915 14,374,218.75 103.2500000000 
4.7500 15,000,000.00 15, 487,500.00 
6.1845 14,332,031.25 103.2500000000 
4.7500 30,000,000.00 30,975,000.00 
4.9941 29,798,437.50 103.2500000000 
4.7500 18,000,000.00 18,585,000.00 
4.8236 17,963,437.50 103.2500000000 
4.7500 10,000,000.00 1.0;,.3257,000).00 
Ayo 10,062,500.00 103.2500000000 
4.7500 10,000,000.00 10,325,000.00 
4.4868 10,068,750.00 103.2500000000 
4.7500 10,000,000.00 10,325,000.00 
40222 10,059,375.00 103.2500000000 
4.7500 25,000,000.00 2594: 8:1:2),:5001., 00 
4.6109 25,089,843.75 103.2500000000 
4.7500 25,000,000.00 25), 812, 50:0:..0:0 
45758 25, 1117,328.13' 103 2500000000 
4.7500 25,000,000.00 29:, B12, 9.00)..010 
4.5848 25,105,468.75 103.2500000000 
4.7500 25,000,000.00 2:9), 827, 5.001.000 
4.5818 25,107,421.88 103.2500000000 
5.2500 20,000,000.00 20,856, 250.00 
5.8824 19,506,250.00 104.2812500000 
5520.00 10,000,000.00 10,428,125.00 
6.7885 9,467,187.50 104.2812500000 
5.2500 10,000,000.00 10,428,125.00 
6.7931 9,465,625.00 104.2812500000 
5.2500 10,000,000.00 NO), 428), U25%, 00 
6.7885 9,467,187.50 104.2812500000 
5.2500 20,000,000.00 20,856, 250.00 
6.7885 18, 934,375.00 104.2812500000 


RUN: 


01/03/02 


PAGE: 5 
OO02'313:9 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


LID TOS. 
SUNGARD 

1, 346.69 
SUNGARD 

1 34.6269 
SUNGARD 
1,346.69 
SUNGARD 
269,,123).'64 
SUNGARD 
269,123.64 
SUNGARD 
269)7123'.'64 
SUNGARD 
269,123.64 
SUNGARD 
2:69), 172:3:..64 
SUNGARD 
2169), 1231564 
SUNGARD 
938 2495.28 
SUNGARD 
322,948.37 
SUNGARD 
179, 419:.7'6 
SUNGARD 
17/9) 405.76 
SUNGARD 
LO) ALS 6 
SUNGARD 
448,539.40 
SUNGARD 
448,539.40 
SUNGARD 
448,539.40 
SUNGARD 
448,539.40 
SUNGARD 
13'6),,3:25):.97 
SUNGARD 
68,162.98 
SUNGARD 
68,162.98 
SUNGARD 
68,162.98 
SUNGARD 
MEMS 5 S325) 50) 
SUNGARD 


517, 9627.50 
79), 350/500 
19,350.00 
197.390'5.00 
536, 71805 


981.,.250:. 00 


are belt 55 7Alo ys Ue AC) 
1, £137,2800..25 
1 US 28a ZS 
Lp eS Dy AeS ea'S 


1, 17/6, 562.550 


621,562.50 
262,500.00 
256,250.00 
265, 625.00 
122),69'6:.;25 
WOWe AE Or 
HOW, OSA 25 


710517, O78; 12 


1,350,000.00 


36.0}, 937-310 
962,500.00 


960), 937.90 
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(RPTMKT) 


Cea i / CO URN ELEY, 


MR 


INVEST DESCRIPTION 


NUMBER 


SUBTOTAL 


PURCHASE MATURITY DATE 


(101.30) 
05/02/01).057157/04 


(Investment Type) 


38842 FEDERAL HOME LOAN BANK 


SUBTOTAL 


06/05/01 06/05/02 


(Investment Type) 


38844 FEDERAL NATL MTG ASSN 


06/05/01 05/23/03 


38845 FEDERAL NATL MTG ASSN 


SUBTOTAL 


06/05/01 05/23/03 


(Investment Type) 


39014 FHLMC Bonds 


SUBTOTAL 


38787 


10/24/01 10/24/03 


(Investment Type) 


FNMA DISCOUNT NOTES 


04/09/01 02/08/02 


38729 FEDERAL NATL MTG ASSN DISC 
03/09/01 02/22/02 

38730 FEDERAL NATL MTG ASSN DISC 
03/09/01 02/22/02 

38731 FEDERAL NATL MTG ASSN DISC 
03/09/01 02/22/02 

38732 FEDERAL NATL MTG ASSN DISC 
03/09/01 02/22/02 

38733 FEDERAL NATL MTG ASSN DISC 
03/09/01 02/22/02 

39079 FEDERAL NATL MTG ASSN DISC 

12/06/01 03/20/02 

38998 FEDERAL NATL MTG ASSN DISC 
10/04/01 04/04/02 

38975 FNMA DISCOUNT NOTES 


09/25/01 04/11/02 


12 TREASURY NOTES 


22 FEDERAL HOME LOA 


23 FEDERAL NATIONAL 


30 FHLMC Bonds 


DANIEL 


OF 


D Ay Gr 


SAN 
4 


FRANCISCO 


Le Og sO Oman 4 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 12/31/01 
MAJOR SORT KEY IS ICC# 


FUND CPN RATE 


CUSIP BANK 

BROK SAFE 
9128275F5 sO 100 
40 000 

43.01% (M) 
3133MFJL3 19 100 
40 000 

. 82% (M) 
31359MJF1 19 100 
45 000 
31359MJF1 159 100 
45 000 

1.113% (M) 
31292 4MX8 19 100 
40 000 

- 48% (M) 
313589SV6 ake) 876 
40 000 
313589TK9 ibe} 918 
40 000 
313589TK9 19 907 
40 000 
313589TK9 a9 904 
40 000 
313589TK9 iS 903 
40 000 
313589TK9 19 877 
40 000 
313589UM3 19 928 
40 000 
313589VC4 Ly) 100 
45 000 
313589VK6 tg) 9903 
40 000 


YTM TR 


4.5642 
4.4128 
4.6596 


4.0000 
4.0258 


4.0258 


4.7000 
4.7000 
4.7000 
4.7000 


4.7000 


3.2440 
3.2050 
3.2440 


4.1300 
4.2797 
4.5200 
4.7278 
4.5200 
4.7278 
4.5200 
4.7278 
4.5200 
4.7278 
4.5200 
4.7278 
1.77/00 
NSU youl 
2.2000 
2.2247 
2.3800 
2.4116 


PAR/ SHARES 
BOOK 
50,000,000.00 
50:, 960), 93:7. 50 
1302005000. 00 
1292939576.18 


25,000,000.00 
24,993,750.00 
25,000,000.00 
24,993, 750)..00 


20,000,000.00 
20,000,000.00 
14,000,000.00 
14,000,000.00 
34,000,000.00 
34,000,000.00 


15,000,000.00 
14, 988,750.00 
15,000,000.00 
£47988 77/50'.00 


6,000,000.00 
57 1:90!, 058.33 
2,000,000.00 
1 Fa ale li kei EE 
2,000,000.00 
LO ae ET 
2,000,000.00 
Dy Qo), We 
2,000,000.00 
IE, SMb2y, dees a 
1,000,000.00 
95:67, 055).96 
5,000,000.00 
4,974, 433.33 
20,000,000.00 
LO p95. 910 
11,000,000.00 
10,856,010.00 


487 


MARKET VALUE 
MARKET PRICE 
52,140,625.00 
104.2812500000 
LI2Z7 L661 55 Ol 
101.9324940000 


25,203,125 7..00 
100.8125000000 
25,203; 125:. 010 
100.8125000000 


20,200,000.00 
101.0000000000 
14,140,000.00 
101.0000000000 
34,340,000.00 
101.0000000000 


14,962,500.00 
99.75000000000 
14,962,500.00 
99.75000000000 


5, 988,916 367 
OO BUS 2 77 1 8 
1,994,944.44 
99. 714722222222 
1,994,944.44 
99°. TAT2Z2222222 
1,994,944.44 
99.74722222222 
1,994,944.44 
99.74722222222 
GOT ATL 22 
99.74722222222 
4,981,150.00 
99.62300000000 
19,910,100.00 
99.55050000000 
1.0), 9416; 833533 
99.51666666667 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
340; 814.92 
SUNGARD 


12; L2222,22 
SUNGARD 


99,222.22 
SUNGARD 
69,455.56 
SUNGARD 


8947/2 392 
SUNGARD 


LBS 785,200 
SUNGARD 
74,7, 8Sir ri 
SUNGARD 
V4, 831 EU 
SUNGARD 
74, (83a 51 
SUNGARD 
747 831-12 
SUNGARD 
31, ALD:=99 
SUNGARD 
6739267 
SUNGARD 
LOB5 WHA. 18 
SUNGARD 
V2, 267.78 
SUNGARD 


01/03/02 


PAGE: 6 
00:02:39 


UNREALIZED GAIN 
UNREALIZED LOSS 


200,000.00 


140,000.00 


.00 

1S OT 334 
8,002.22 
8,002.22 
8,002.22 
8,002.22 
4,001.11 
312'5)-.0/0 
23,766.66 


197 555699 
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(RPTMKT) 


INVEST 
NUMBER 


SUBTOTAL 


38688 


39028 


DESCRIPTION 
PURCHASE MATURITY 


FEDERAL NATL MTG ASSN 
12/04/01 05/23/02 
FEDERAL NATL MTG ASSN 
12/10/01 05/30/02 
FEDERAL NATL MTG ASSN 
12/10/01 06/06/02 
FEDERAL NATL MTG ASSN 
10/02/01 07/15/02 
FEDERAL NATL MTG ASSN 
10/02/01 07/15/02 
FEDERAL NATL MTG ASSN 
12/03/01 07/16/02 
FEDERAL NATL MTG ASSN 
10/03/01 07/25/02 
FEDERAL NATL MTG ASSN 
1727/13/01 11/29702 


(Investment Type) 


FEDL FARM CRED BK CONS 
01/26/01 01/24/02 
FEDL FARM CRED BK CONS 
11/06/01 08/14/02 


39076 FEDL FARM CRED BK CONS 
12/04/01 09/20/02 

SUBTOTAL (Investment Type) 42 

39104 FEDL HOME LOAN BK CONS 
12/31/01. 02/15/02 

A 39099 FEDL HOME LOAN BK CONS 
12/28/01 03/20/02 

A 39029 FEDL HOME LOAN BK CONS 
11/06/01 03/27/02 

38991 FEDL HOME LOAN BK CONS 
10/03/01 04/01/02 

A 38992 FEDL HOME LOAN BK CONS 
10/03/01 04/01/02 

A 39081 FEDL HOME LOAN BK CONS 
12/06/01 04/03/02 

A 39015 FEDL HOME LOAN BK CONS 
10/31/01 04/10/02 

A 39037 FEDL HOME LOAN BK CONS 


11/07/01 04/10/02 


Cul TAYer/ 6 O20 NT Y 
L D A. LY 
INVESTMENT INVENTORY WITH MARKET VALUE 


MR 


DATE 


DISC 


DISC 


DISC 


FARM 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DANTIE 


OF 


SAN 
4 


FRANCISCO 


TS = 570 4 = 4 


INVESTMENTS OUTSTANDING AS OF 12/31/01 
MAJOR SORT KEY IS ICC# 


CUSIP 


313589XDO 


313589XL2 


313589XT5 


313589255 


313589295 


313589ZK2 


313589ZU0 


313589R39 


41 FNMA DISCOUNT NO 


313313SE9 


313313B80 


313313651 


CREDIT DISC 


313389TCO 


313385UM6 


313385UU8 


313385U27 


313385U27 


313385VB9 


313385VJ2 


313385VJ2 


BANK 
BROK 


8.74% (M) 


19 
40 
19 
40 
19 
40 


51% (M) 


AK 
40 
19 
40 
19 
40 
19 
40 
iy) 
40 
1) 
40 
9 
40 
19 
40 


9530 
000 
100 
000 
100 
000 


CPN RATE 
YTM TR 
1.8100 
121825.6 
11900 
1.7647 
1.7900 
1.8060 
2.3100 
23532 
2.3100 
2.3932 
1.8500 
1. BIG 
2.2000 
2.2404 
2.0000 
2.0398 


2. L030 


4.8800 
D326 
1.9100 
1.9389 
19300 
1.9605 


1.9200 
1.9345 
2.2600 
2.2858 
2.2600 
2.2858 
1.7800 
1.7904 
2.0000 
2.0181 
1.7900 
1.8038 


PAR/ SHARES 
BOOK 
16,000,000.00 
15,863,244.44 
35,000,000.00 
34,709,062.50 
50,000,000.00 
49,,957,412.22 
10,400,000.00 
10,209,142.67 
9,600,000.00 
9,423,824.00 
35,000,000.00 
34, 599, 312.50 
40,000,000.00 
39,278,888.89 
25,000,000.00 
24,912, 500.00 
272,000,000.00 
268,152,004.44 


5,000,000.00 
47153796667 
2,000,000.00 
1,910, 182578 
9,000,000.00 
8,860,075.00 
16,000,000.00 
15,584,224.45 


35,000,000.00 
34, 923,525.00 
7,584,000.00 
Ra Ach eal 
4,000,000.00 
3, 969,920.00 
10,000,000.00 
9,887,000.00 
5,000,000.00 
4,943,500.00 
4,000,000.00 
SOM O02 22 
20,000,000.00 
Asli Nak aeeda 
4,000,000.00 
37969), 3150 


48 7 


MARKET VALUE 
MARKET PRICE 
15 889, DOD .-D0 
9930972222222 
34,746,493.06 
99.27569444444 
49,616,500.00 
99.23300000000 
NOP 297 413:733 
99.01416666667 
977905: 3'60..:00 
99.01416666667 
34, 653), 188.89 
99: 009TTA LTTE T 
39,585,444.44 
96: s963 6d 
24,531,250.00 
98.12500000000 
2:69',629;, 5157526 
99.12849800000 


4,994,473.61 
99.88947222222 
190, 30000 
98.87500000000 
8,874,240.00 
98.60266666667 
15 7;;84'6,213%.61 
99.03883500000 


34,923,875 200 
99.78250000000 
TOD DZ O4 
99.62516666667 
377983; Gol 
YOM OVS 27 1718 
9)-99:6;,4100'00 
99.56750000000 
4,,978,375:00 
99.56750000000 
37982), 315156 
99.55788888889 
19, 904,850.00 
99.52425000000 
3, 980,970.00 
99.52425000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
22,924.45 
SUNGARD 
37,430.56 
SUNGARD 
54,694.44 
SUNGARD 

60), 727.33 
SUNGARD 
56,056.00 
SUNGARD 
2D 99 112 
SUNGARD 
220,000.00 
SUNGARD 
26,388.89 
SUNGARD 


230,444.44 
SUNGARD 

5p D4 Deze 
SUNGARD 
13; D1000 
SUNGARD 


17, 662 750 
SUNGARD 
V449.39 
SUNGARD 
LA S46 S60 
SUNGARD 
56,500.00 
SUNGARD 
28,250.00 
SUNGARD 
Dy A222 
SUNGARD 
68,888.89 
SUNGARD 
107938739 
SUNGARD 


01/03/02 


PAGE: 4] 
00:02:39 


UNREALIZED GAIN 
UNREALIZED LOSS 


4,333'.34 
27, 603:.33 
25,480.00 

5S TLo. 67 


BiG; 559555 


=1, 638.89 


248,206.10 
= OS O89 


10,062.50 
31 Si00 


655.00 


sl eS LA OO) 


-164.32 
1,794.44 


135,250). 00 
6,625.00 

SylsEs 2 
14,850.00 


660.01 
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(RPTMKT) 


INVEST 
NUMBER 


SUBTOTAL (Investment Type) 


A 38664 


A 38687 


38717 


38983 


38984 


38985 


39033 


39022 


A 38726 


A 38734 


A 38735 


DESCRIPTION 
PURCHASE MATURITY 


FEDL HOME LOAN BK CONS 
11/07/01 04/10/02 
FEDL HOME LOAN BK CONS 
11/07/01 04/10/02 
FEDL HOME LOAN BK CONS 
12/06/01 04/10/02 
FEDL HOME LOAN BK CONS 
12/06/01 05/02/02 
FEDL HOME LOAN BK CONS 
11/07/01 06/17/02 
FEDL HOME LOAN BK CONS 
11/07/01 06/17/02 
FEDL HOME LOAN BK CONS 
10/04/01 08/09/02 
FEDL HOME LOAN BK CONS 
11/06/01 09/20/02 
FEDL HOME LOAN BK CONS 
11/06/01 09/30/02 
FEDL HOME LOAN BK CONS 
11/01/01 10/04/02 


43 


FEDL HOME LN MTG CORP 
01/08/01 01/03/02 
FEDL HOME LN MTG CORP 
01/26/01 01/03/02 
FEDL HOME LN MTG CORP 
02/23/01 01/31/02 
FEDL HOME LN MTG CORP 
10/02/01 02/01/02 
FEDL HOME LN MTG CORP 
10/02/01 02/01/02 
FEDL HOME LN MTG CORP 
10/02/01 02/01/02 
FEDL HOME LN MTG CORP 
11/06/01 02/15/02 
FEDL HOME LN MTG CORP 
11/01/01 02/22/02 
FEDL HOME LN MTG CORP 
03/02/01 02/28/02 
FEDL HOME LN MTG CORP 
03/09/01 02/28/02 
FEDL HOME LN MTG CORP 
03/09/01 02/28/02 


CoD LY o/ 2G 0 UeN ey. 


MR 


DANTE 


L 


OF 
DALY 


SAN 
4 


FRANCISCO 


Lots Om Aad 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 12/31/01 
MAJOR SORT KEY IS ICC# 


CUSIP 


313385VI2 


313385VJ2 


313385VJ2 


313385WG7 


313385YE0 


313385YE0O 


313385B39 


313385659 


313385H74 


31338531 


BANK 
BROK 
19 
40 
aM) 
40 
19 
40 
19 
40 
19 
40 
19 
40 
19 
40 
19 
40 
149 
40 
19 
40 


FEDERAL HOME LOA 5.53% (M) 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


313397RH6 


313397RH6 


313397SM4 


313397SN2 


SI3397SN2 


3133:97'SN2 


B113397TE5 


SU S397 TK 


313397 TR2 


313397TR2 


SiSsi97DR2 


19 
40 
19 
40 
19 
40 
19 
40 
19 
40 
19 
40 
19 
40 
19 
40 
149 
40 
59 
40 
19 
40 


902 
000 
9530 
000 
928 
000 
9903 
000 
9901 
000 
9902 
000 
100 
000 
100 
000 
877 
000 
923 
000 
927 
000 


CPN RATE 
YTM TR 


1.8038 
1.7800 
7 9 
1.7900 
1.8032 
1.7 910.0 
1.8100 
1.7900 
1.8100 
2.2200 
2.2631 
1.9400 
1. 9738 
1.9400 
1.9749 
2.0400 
ZOU 


1.9041 


4.8500 
5.09172 
4.9000 
5.13192 
4.7200 
4.9416 
2.3400 
2.3987 
2.3400 
22398 1 
2.3400 
22390) 
1.9500 
1.9607 
2.0000 
1 9947 
4.5300 
4.7468 
4.5300 
4.7315 
4.5300 
4.7315 


PAR/ SHARES 
BOOK 
10,000,000.00 
9,923,427.78 
11,000,000.00 
10, 915,770.56 
4,000,000.00 
3,975, 274278 
2,000,000.00 
1, 985, S8ah.6:7 
6,000,000.00 
5, 933; 710e00 
15,000,000.00 
14,834,425.00 
10,000,000.00 
9,809, 450.00 
10,000,000.00 
9, 8'28;, 6335.33 
11,000,000.00 
10,805, 568.89 
3,000,000.00 
2.9425, 11.0:200 
171,584,000.00 
169), '9:919;,.7:92 . 00 


4,000,000.00 
3,806,000.00 
10,000,000.00 
9,534,500.00 
5,000,000.00 
4,775,800.00 
19,000,000.00 
18,849, 330.00 
8,000,000.00 
7,936 ,960700 
3,000,000.00 
2,976,210.00 
6,000,000.00 
5, 967,175.00 
50,000,000.00 
49, 688,888.89 
10,000,000.00 
9, 943,92 2:9:.100 
7,000,000.00 
Ne) (5 SSS) 
8,000,000.00 
UPON eee aa 


4°37] 


MARKET VALUE 
MARKET PRICE 
9,,992,425..00 
99.52425000000 
10,947,667.50 
99.52425000000 
3, 980,970.00 
99.52425000000 
1, 988,303.33 
99.41516666667 
5, 951,013.33 
99°. 18355955596 
14) 891,933.33 
99). 18855955506 
9,889,388.89 
98.89388888889 
9,859, 538.89 
98.59538888889 
10,841,875.00 
98.56250000000 
2,954,062.50 
98.46875000000 
170,509,147.08 
99.37357000000 


379997; 6137138 
99%. 990383833333 
97999 20383838 
99;. 99033333333 
4,992,750.00 
99.85500000000 
18,971, 931..:67 
99.85016666667 
7,988,013. 33 
99.85016666667 
27995, 5051500 
99.85016666667 
5, 986,990.00 
99.78250000000 
49,874, 3383:.33 
99.74866666667 
9), 97, 9166). 67 
99.71966666667 
6, 980,376.67 
99.71966666667 
7, 947,038.33 
99.71966666667 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
2 Sa ale 
SUNGARD 
30,081.94 
SUNGARD 
Oy LA 2a 
SUNGARD 
2, 985:.99 
SUNGARD 
16,408.33 
SUNGARD 
41,020.83 
SUNGARD 
54,883.33 
SUNGARD 
802077 a8 
SUNGARD 
33,195.56 
SUNGARD 
TO ,,.3'70:. 010 
SUNGARD 


VO 2 O22 22 
SUNGARD 
46257077578 
SUNGARD 
20475383133 
SUNGARD 
11:2, 385;300 
SUNGARD 
47,320.00 
SUNGARD 
Li, HAS. 00 
SUNGARD 
18,200.00 
SUNGARD 
167,944.94 
SUNGARD 
3'83;,.77 90:69) 
SUNGARD 
261,908.89 
SUNGARD 
299), 324°. 45 
SUNGARD 


01/03/02 


PAGE: 8 
O0:2:0:23,3'9 


UNREALIZED GAIN 
UNREALIZED LOSS 


1,650.00 
1 ,,815,..00 

550.00 

33.6. al: 

835.00 

2,087.50 
25,0551. 56 
W208 


3), U0; 5 


982.50 


6 Oi seel: 

17 SS 519 

12,7 46.2687 
977 816. 67 

4,133.33 

1,550.00 

LO S10,0 

17), 499-50 
44,950.00 
31), 352.28 


35, souc i 
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05/04/01 05/07/02 


CITY/COUNTY 


MR 
(RPTMKT ) 
INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY DATE 
38736 FEDL HOME LN MTG CORP DISC 
03/09/01 02/28/02 
38737 FEDL HOME LN MTG CORP DISC 
03/09/01 02/28/02 
38767 FEDL HOME LN MTG CORP DISC 
03/29/01 02/28/02 
38980 FEDL HOME LN MTG CORP DISC 
10/02/01 02/28/02 
38981 FEDL HOME LN MTG CORP DISC 
10/02/01 02/28/02 
38982 FEDL HOME LN MTG CORP DISC 
10/02/01 02/28/02 
38758 FEDL HOME LN MTG CORP DISC 
03/27701 03/15/02 
38786 FEDL HOME LN MTG CORP DISC 
04/09/01 03/15/02 
38993 FEDL HOME LN MTG CORP DISC 
10/03/01 08/28/02 
38994 FEDL HOME LN MTG CORP DISC 
10/03/01 08/28/02 
39023 FEDL HOME LN MTG CORP DISC 
11/01/01 08/30/02 
39016 FEDL HOME LN MTG CORP DISC 
10/31/01; 09/27/02 
39017 FEDL HOME LN MTG CORP DISC 
10/31/01 09/27/02 
39018 FEDL HOME LN MTG CORP DISC 
10/31/01 10/23\/02 
39092 FEDL HOME LN MTG CORP DISC 
12/13/01 11/15/02 
SUBTOTAL (Investment Type) 44 FMC 
38808 BK AMER C.D. 
05/01/01 02/12/02 
38809 BK AMER C.D. 
05/01/01 02/26/02 
38812 BK AMER C.D. 
05/04/01 03/12/02 
38814 BK AMER C.D. 
05/07/01 05/01/02 
38820 BK AMER C.D. 
05/09/01 05/06/02 
A 38813 BK AMER C.D. 


DANTE 


L 


Our 


DALY 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 12/31/01 


CUSIP 


N 313397TR2 


N 313397TR2 


N 313397TR2 


N 313397TR2 


N 313397TR2Z 


N 81339 7TR2 


N 313397UG4 


N 313397UG4 


N 31339 7D65 


N 313397D65 


N 313397D81 


N 313397H46 


N 313397H46 


N 313397L66 


N 313397254 


BANK 


BROK 


DISCOUNT NOT 10.53% (M) 


O6050EXP5 
06050EXQ3 
O06050EXU4 
O6050EXV2 
O6050EYA7 


06050EXT7 


19 
40 
19 
40 
169 
40 
19 
40 
19 
40 
19 
40 


100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 


MAJOR SORT KEY IS ICC# 


SAN FRANC IS €°O 
AP Oe =O 4s Sen ANS) 7 
CPN RATE PAR/SHARES MARKET VALUE 
YTM TR BOOK MARKET PRICE 
4.5300 8,000,000.00 WIL O1S 233 
4.7315 7,642,417.77 99.71966666667 
4.5300 3,000,000.00 2,991; 5902.00 
421315 2,865,906.69 99.71966666667 
4.3100 2,000,000.00 1, 99'4,,393'.33 
4.4906 1,919,546.67 99.71966666667 
2; 3200 4,000,000.00 3; 988, 786.67 
223425 3,961,591.12 99.71966666667 
23200 4,000,000.00 37988; 186. 67 
223425 3,961, 597.11 9971966666667 
2.3200 12,000,000.00 11,966, 360.00 
2.3425 11,884,773.33 99.71966666667 
4.2200 13,000,000.00 1279547395228 
4.4022 12,462,067.22 99.64919444444 
4.0500 2,000,000.00 9927983239 
4.2111 1,923,500.00 99.64919444444 
2.2200 20,000,000.00 197 1997, 6127.22 
2.2660 197994 7233:335 98. 7983610711 rT 
2.2200 10,000,000.00 978797836. 11 
2.2660 OF TOTP ULE S67 9S 79836111 aT 
129900 5,000,000.00 4,935,398.61 
2.0238 4,916,530.56 98.70797222222 
2.0000 30,000,000.00 29,567, 308.33 
20375 29,448), 333;.33) “98:..559798'61111 14) 
2... 03:00 25,000,000.00 24,639,465. 28 
2.0686 24,533; 381,94 S98. 557861 LVird 
2.0500 10,270,000.00 1.0),-1. O:37al22..:50 
2.0925 10,061,219.46 98.37500000000 
1297100 49,500,000.00 48,602,812.50 
2.0070 48,587,151.25 98.18750000000 
2.0134 327,770,000.00 325,080, 171738 
2.6784 320,966,582.66 99.17935500000 
4.2500 50,000,000.00 50,144,083.75 
4.2500 50,000,000.00 100.2881674912 
4.2500 50,000,000.00 50), 190,862 82 
4.2500 50,000,000.00 100.3817256389 
4.2000 50,000,000.00 507,232, 784.59 
4.2000 50,000,000.00 100.4655691736 
4.1000 50,000,000.00 505319337 -19 
4.1000 50,000,000.00 100.7586743745 
4.0800 44,000,000.00 44,344,562.26 
4.0800 44,000,000.00 100.7830960362 
4.2700 50,000,000.00 505,427), 306. 79 
4.2700 50,000,000.00 100.8547335710 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


299,324.45 
SUNGARD 
1127246: '65 
SUNGARD 
66,565.55 
SUNGARD 
23,4597 77 
SUNGARD 
23,457.78 
SUNGARD 
707, 373:.34 
SUNGARD 
426,688.89 
SUNGARD 
60), 0755.00 
SUNGARD 
111,000.00 
SUNGARD 
557000200 
SUNGARD 
6,899). 12 
SUNGARD 
103,333.33 
SUNGARD 
87,402.78 
SUNGARD 
36,258.81 
SUNGARD 
51,466.25 
SUNGARD 


1,446,180.56 
SUNGARD 
1,446,180.56 
SUNGARD 
1,411, 666.67 
SUNGARD 
17360), 972 522 
SUNGARD 
1,181,840.00 
SUNGARD 
1,435,194.44 
SUNGARD 


01/03/02 


PAGE: 9 
O0's:027'39 


UNREALIZED GAIN 
UNREALIZED LOSS 


a 35,831.11 
13,436.66 
Bin2ededt 
3, 137 18 
3, 130-78 
11 7213533 
697639217 
9,408.89 
54,438.89 
27,219.44 
2, 008.33 
1576915 ..67) 


18,680.56 


5,634.23 


=39;, 805;.00 


436,530.12 
=35;7'805' 00 


144,083.75 
190,862.82 
232,184). 59 
SEP S Sy 1S US) 
344,562.26 


427, 366. 1/9 
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(RPTMKT) 


INVEST DESCRIPTION 
NUMBER 
38815 BK AMER C.D. 
05/07/01 05/29/02 
A 38911 BK AMER C.D. 
07/02/01 07/01/02 


SUBTOTAL (Investment Type) 


A 38833 PUBLIC TIME (COLL) 
05/25/01 01/01/02 

38942 PUBLIC TIME DEPOSIT 
08/21/01 08/21/02 


A 


SUBTOTAL (Investment Type) 


PURCHASE MATURITY DATE 


Cera ay 3/1 CsOnUaNe Tt ey 
MR. DANTEL 


OF 


DALY 


SAN 
4 


FOR A Noor S.C 0 


[Om Or 24 e—8 4 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 12/31/01 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 


BROK 
9 
40 
19 
40 


06050EXWO 


O6050EYM1 


91 NEGOTIABLE C.D.' 11.54% (M) 


19 
41 
19 
60 


1010 PUBLIC TIME DE .04% (M) 


GRAND TOTAL 


858 
000 
9901 
000 


CPN RATE 
YTM TR 


3.8000 
4.1695 
4.1695 


3.3900 
3.3900 
3.3900 
3.3900 


36332 


PAR/SHARES 
BOOK 
50,000,000.00 
50,000,000.00 
10,000,000.00 
10,000,000.00 
354,000,000.00 
354,000,000.00 


1,000,000.00 
1,000,000.00 
100,000.00 
100,000.00 
1,100,000.00 
1,100,000.00 


3065981000.00 
3038069117.74 


48 7 


MARKET VALUE 

MARKET PRICE 
50,466,475.37 
100.9329507328 
10,096,405.05 
100.9640504747 
35:6;,,281,877.82 
100.6445980000 


1,000,000.00 
100.0000000000 
98,814.22 
98.81422222222 
1,098,814.22 
99.89220200000 


3086033151.88 
100.6540210000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
ll, 360, 92322 

SUNGARD 
1:93; 66.:,.67 
SUNGARD 


Gaal 
SUNGARD 
9.42 
SUNGARD 


01/03/02 


PAGE: 10 
00:02:39 


UNREALIZED GAIN 
UNREALIZED LOSS 


466,475.37 


96,405.05 


.00 


38,543,132.08 
sel AOSV eye) 


POCUMENTS DEPT 


JAN 10 2q99 


PUBLIC LIBRARY 


(SIRPT) 


INVSMT 
NO. 


i a I oo a od 
Ww 
o 
O° 
O° 
Oo 


SUBTOTAL 


A 35521 
KR 35523 


DESCRIPTION 


UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 


(Investment Type) 


STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 


T NOTE(98.10) 
T NOTE(99.11) 


FRANCIS CO 


3) aay oe 


TRDNG 
YIELD 


Cent Y 7 "C7O20AN Py OF SAN 
MR. DANIEL DeAt hay 415 - 
INVESTMENT INVENTORY 
INVESTMENTS OUTSTANDING AS OF 12/31/01 
MAJOR SORT KEY IS ICC# 
FUND MATURITY PURCHASE SAF/ CUPN 
CUSIP NO. (TICKER) DATE PURP RATE 
TREAS BILL 912795JA0 100 01/03/02 08/20/01 000 3.240 
TREAS BILL 912795JC6 9904 01/17/02 07/24/01 000 3.415 
TREAS BILL 912795JC6 BT 010/157 /02* 07/24/01 O00r™ 3 4'5 
TREAS BILL 912795JC6 931 01/17/02 08/14/01 000 3.260 
TREAS BILL 912795JE2 859 01/31/02 09/10/01 000 3.120 
TREAS BILL 912795JE2 9900 01/31/02 09/10/01 000 3.115 
TREAS BILL 912795JE2 100 01/31/02 09/10/01 000 3.120 
TREAS BILL 912795JE2 892 01/31/02 09/10/01 000 3.100 
TREAS BILL 912795JE2 9531 01/31/02 09/10/01 000 3.120 
TREAS BILL 912795JE2 9531 01/31/02 09/10/01 000 3.115 
TREAS BILL 912795JF9 100 02/07/02 11/07/01 000 1.335 
TREAS BILL 912795JG7 9531 02/14/02 09/10/01 000 3.120 
TREAS BILL 912795JG7 9531 02/14/02 09/10/01 000 3.120 
TREAS BILL 912795JG7 100 02/14/02 09/10/01 000 3.120 
TREAS BILL 912795JJ1 1 03/07/02 09/10/01 000 3.125 
TREAS BILL 912795JJ1 923 03/07/02 09/10/01 000 3.120 
TREAS BILL 912795JK8 919 03/14/02 09/13/01 000 3.120 
TREAS BILL 912795JK8 900 03/14/02 09/13/01 000 3.120 
TREAS BILL 912795JK8 9906 03/14/02 09/13/01 000 3.120 
TREAS BILL 912795JN2 100 04/04/02 10/04/01 000 2.155 
TREAS BILL 912795JN2 3 04/04/02 10/04/01 O00 2.155 
TREAS BILL 912795JP7 3 04/11/02 10/19/01 000 2.120 
TREAS BILL 912795JP7 901 04/11/02 10/19/01 000 2.120 
TREAS BILL 912795JP7 9902 04/11/02 10/19/01 000 2.120 
TREAS BILL 912795JP7 931 04/11/02 10/19/01 000 2.120 
TREAS BILL 912795JP7 9907 04/11/02 10/19/01 000 2.120 
TREAS BILL 912795JP7 100 04/11/02 10719701 000 2.120 
TREAS BILL 912795JR3 100 04/25/02 11/20/01 000 1.930 
TREAS BILL 912795JR3 467 04/25/02 11/20/01 000 1.930 
TREAS BILL 912795JR3 470 04/25/02 1/20/01, VOOO 12.930 
TREAS BILL 912795JR3 806 04/25/02 11/20/01 000 1.930 
TREAS BILL 912795JR3 860 04/25/02 11/20/01 000 1.930 
TREAS BILL 912795JR3 887 04/25/02 11/20/01 000 1.930 
TREAS BILL 912795JR3 906 04/25/02 11/20/01 000 1.930 
TREAS BILL 912795JR3 929 04/25/02 11/20/01 000 1.930 
TREAS BILL 912795JR3 9615 04/25/02. 11/20/01 000 1:930 
TREAS BILL 912795JS1 100 05/02702 11/07/01 000 1.870 
TREAS BILL 912795JT9 9531 05/09/02 11/08/01 000 1.790 
TREAS BILL 912795JT9 806 05/09/02 11/13/01 000 1.770 
TREAS BILL 912795JT9 27 05/09/02 11/13/01 000 1.770 
TREAS BILL 912795JT9 9904 05/09/02 11/13/01 000 1.770 
11 TREASURY BILLS 174823 (CG) 2.597 
9128272G6 1 01/31/02 01/31/97 000 6.250 
9128272G6 HIOL/SU/02 01731790 0004 165250 


4487 


98.776 
985321 
98.5321 
98.587 
98. 761 
9875163 
98. 7 61 
98.7'69 
98.761 
98.763 
99) S531 
98.639 
98.639 
98.639 
98.455 
98457 
98.423 
98.423 
98.423 
987. 91 
98.911 
98'..9'7'5 
98975 
982.975 
985 975 
S84917:9 
985975 
99.164 
99.164 
99.164 
99.164 
99.164 
99% 1.64 
99.164 
99.164 
99.164 
997 EAS 
9931095 
99130 
SORTS 
99.141 


98.307 
99). 328 


RUN: 


PAR VALUE 
SHARES 


5,000,000.00 
14,000,000.00 
6,000,000.00 
40,000,000.00 
25,000,000.00 
20,000,000.00 
10,000,000.00 
15,000,000.00 
25,000,000.00 
25,000,000.00 
50,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
10,000,000.00 
12,000,000.00 
1,000,000.00 
5,000,000.00 
4,000,000.00 
22,000,000.00 
28,000,000.00 
5,000,000.00 
7,000,000.00 
6,000,000.00 
6,000,000.00 
12,000,000.00 
14,000,000.00 
8,732,000.00 
93,000.00 
175,000.00 
8,000,000.00 
6,000,000.00 
1,000,000.00 
2,000,000.00 
5,000,000.00 
4,000,000.00 
40,000,000.00 
25,000,000.00 
2,522,000.00 
27, 9224 000200 
478,000.00 


01/03/02 


20,000,000.00 
6,000,000.00 


PAGE: 1 


00:02:16 
BOOK VALUE 


4,938,800.00 
13,764, 934-17 
5,899), Zoi) 550 
39,4347 933.58 
24,690,166.67 
1.95192, 530).56 
9,876,066.67 
14,815,291 367 
24,690,166.67 
24,690, 663.19 
AO UGS, 527) 418 
2476597 1033.33 
247,699;,,833'.33 
24,659, 833.33 
9,845,486.11 
11,814,880.00 
984,226.67 
47,,.9217,133.38 
3, 93:6, 9016-67 
217 1 OOF, Sora 
27), 694, 947.18 
4,948,766.67 
67:9287:213..33 
57, 93871:920 5,00 
59387 920:i00 
11,877,040.00 
137:856,546.67 
85/6587, 97237 
92,222.21 
113), 936542 
L793 35.09333 
5, 949,820.00 
9915, 63'6 1017 

I, 983) 2u3%33 
4,958, 183.33 
3,966,546.67 
39,646,044.44 
24797375 703-89 
2,500,052.30 
2,500,000.00 
4 S77 892350 


197,661, 368575 
7 ISS) 7 IIS 50 
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(SIRPT) 


INVSMT 
NO. 


PPP POPP PPP PP PPP PPP PP EPP PPP PPP PPP PP POPP PoP oP 
Ww 
© 
© 
ron 
fon 


DESCRIPTION 


Po = a = a a = i = = a a a a a a a a el 


NOTE (99.25) 
NOTE (99.16) 
NOTE (99.16) 


NOTE (99.16) 
NOTE (99.18) 
NOTE (99.25) 
NOTE (99.25) 
NOTE (99.18) 
NOTE (99.25) 
NOTE (99.18) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.7) 
NOTE (99.7) 
NOTE (99.7) 
NOTE (99.7) 
NOTE (99.135) 
NOTE (99.135) 
NOTE (88.20) 
NOTE (95.26) 
NOTE (99.23) 
NOTE (99.16) 
NOTE (99.15) 
NOTE (99.15) 
NOTE (99.11) 
NOTE: (99.13) 
NOTE (99.13) 
NOTE (99.13) 
NOTE (99.12) 
NOTE (99.10) 
NOTE (99.20) 
NOTE (99.20) 


NOTE (99.17) 
NOTE (99.27) 
NOTE (99.17) 
NOTE (99.19) 
NOTE (99.16) 
NOTE (99.18) 
NOTE (99.28) 
NOTE (99.28) 
NOTE (99.27) 


Care Yo / CuOeURN GT Ly 
DANTEL D 


MR. 


9128272G6 
9128272G6 
9128272G6 
9128272G6 
9128275X6 
9128275X6 
9128275X6 
9128275X6 
9128275X6 
9128275X6 
9128272S0 
9128272Y7 
9128272Y7 
9128272Y7 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
912827620 
912827620 
912827620 
912827620 
912827620 
912827620 


912827403 
9128274U3 
9128274U3 
912827403 
9128274U3 
912827403 
912827403 
912827403 
9128274U3 
912827403 
912827403 
9128274U3 
9128274U3 
9128277G1 
9128277G1 
9128277G1 
9128277G1 
9128277G1 
SIZES 277G1 
9128277G1 
9128277G1 
9128277G1 


INVESTMENT 


OF S 
Be ay 


ER AN € LS C-0 
ASR ae ee 


Sao 4 = 
INVENTORY 


INVESTMENTS OUTSTANDING AS OF 12/31/01 
MAJOR SORT KEY IS ICC# 


MATURITY PURCHASE SAF/ 


(TICKER) 
01/31/02 
01/31/02 
01/31/02 
01/31/02 
01/31/02 
01/31/02 
01731702 
01/31/02 
01/31/02 
01/31/02 
04/30/02 
06/30/02 
06/30/02 
06/30/02 
03/31/03 
03/31/03 
03/31/03 
03/31/03 
06/30/03 
06/30/03 
06/30/03 
06/30/03 
06/30/03 
06/30/03 
08/15/03 
1/15/03 
11/15/03 
11/15/03 
11/15/03 
11/15/03 
11/15703 
11/15/03 
1E/ TS. £03 
11/15/03 
11/15/03 
15/15)/03 
11/15/03 
11/15/03 
11/30/03 
11/30/03 
11/30/03 
11/30/03 
11/30/03 
11/30/03 
11/30/03 
11/30/03 
11/30/03 


DATE 
01/31/97 
01/31/97 
01/31/97 
02/31797 
01/31/00 
01/31/00 
01/31/00 
01/31/00 
01/31/00 
01/31/00 
04/30/97 
06/30/00 
06/30/00 
06/30/00 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
07/02/01 
07/02/01 
07/02/01 
07/02/01 
07/09/01 
07/09/01 
09/27/94 
11/28/00 
04/11/01 
05/15/01 
05/15/01 
05/16/01 
05/18/01 
05/2370 
05/23/01 
05/23/01 
05/23/01 
05/25/01 
06/04/01 
06/04/01 
11/30/01 
11/30/01 
11/30/01 
11/30/01 
11/30/01 
11/30/01 
12/06/01 
12/10/01 
12/10/01 


PURP 


448 7 


99). 531 
99.492 
99\5 95 
99.37.98 
G9: 1/98 
99.963 
99.766 
99.563 
99.466 
99.492 
99.492 
99), 4:92 
99: 50'S 
99.500 
99505 
99).590 
OO 2a 
992A 
99/219) 
99.219 
99.414 
99) 422 
88.625 
95.789 
OS AA 
99.477 
99.461 
99.461 
99.344 
99". 3:98 
99.398 
99.406 
995359 
DOR 2917 
99.594 
995621 
99)..5 0 
998271 
99; 4591) 
VS) SOS) 
99.472 
99.548 
M5) ikd 
999 Sy] 
Massy 


RUN: 


PAR VALUE 
SHARES 


5,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
8,000,000.00 
8,000,000.00 
8,000,000.00 
8,000, 000.00 
8,000,000.00 
8,000,000.00 
10,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
200,000.00 
8,650, 000.00 
150,000.00 
1,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
15,000,000.00 
20,000,000.00 
5,000.00 

15, 000,000.00 
20,000,000.00 
50,000,000.00 
25,000,000.00 
20,000, 000.00 
20,000,000.00 
30,000,000.00 
15,000,000.00 
15, 000,000.00 
15,000,000.00 
20,000,000.00 
15,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
10,000,000.00 
25,000,000.00 
25,000,000.00 


01/03/02 


PAGE: 2 
00:02:16 
BOOK VALUE 


4,988, 350.00 
9,948,437.50 
9,953,125.00 
9,949,218.75 
7,964,375.00 
7, 980,625.00 
7,980, 625.00 
7,965,000.00 
7,981,250.00 
7,965,000.00 
9,946, 600.00 

24,873, 046.88 

24,873, 046.88 

24,873, 046.88 

199,010.00 
8,606, 732.50 
149, 25750 
995,500.00 
9,922,656.25 
9,921,875.00 
9,921,875.00 
9,921,875.00 
14,912,109.38 
19,884,375.00 
4,431.25 

14,368, 359.38 

19, 942,187.50 

49,738,281.25 

24,865, 234.38 

19,892,187.50 

19,868,750.00 
29,819,531.25 

14,909, 765.63 

14,910, 937.50 

14,903, 906.25 

19,859, 375.00 

14, 939,062.50 

24,905,273.44 

24,875,250.00 

24,956, 750.00 

24; 672; 750.00 

24,890,750.00 

24,868,000.00 
24,887,000.00 

9,991, 663.80 
24,989, 354.40 
24,989, 354.40 
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(SIRPT) 


INVSMT 
NO. 


DEPP PY YY PPO POSED YP YEP PDP PDD DDD 
Ww 
(oe) 
~ 
bh 
foe) 


SUBTOTAL 


A 38842 
SUBTOTAL 
A 38844 
A 38845 


SUBTOTAL 


A 39014 


SUBTOTAL 


A 38787 


DESCRIPTION 


NOTE (99.27) 
NOTE (99.26) 
NOTE (99.27) 


NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 


BHAA BHA BABB HAHAH AANA HABA AAA AAA AAA ASA 


(Investment Type) 12 TREASURY NOTES 


FEDERAL HOME LOAN BANK 


(Investment Type) 


FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 


(Investment Type) 23 FEDERAL NATIONAL MORTGA 


(100.4) 
(99.28) 
(99.28) 
(99.28) 
(99522) 
(99712) 
(Wa 327) 
(95527)) 
(9S 25)*) 
(95.18) 
C39!S11) 
(99.26) 
(100-227) 
(100.22) 
(100.20) 
(100,12) 
(100.14) 
(100.14) 
(100.14) 
(SO) 
(99.22) 
(991.22) 
(997522) 
(9922) 
CLO1% 3:0) 


FHLMC Bonds 


(Investment Type) 


FNMA DISCOUNT NOTES 


Cele TD GY eC OnU. NERY 


MR. 


912827761 
9128277G1 
9128277G1 
9128277H9 
9128277H9 
9128277H9 
9128277H9 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275F5 
IV28275E5 
9128275F5 
9128275F5 
9128275F5 
9128275F5 


3133MFJL3 


31359MJF1 
31359MJF1 


312924Mx8 


30 FHLMC Bonds 


313589SV6 


DAN 


LE L 


Do A DY 
INVESTMENT 


OOE SAN 


FRANC © S CO 


Ay oo 
INVENTORY 


3.5 4 = 


INVESTMENTS OUTSTANDING AS OF 12/31/01 
MAJOR SORT KEY IS ICC# 


22 FEDERAL HOME LOAN BANK 


FUND MATURITY PURCHASE SAF/ 
NO. (TICKER) DATE PURP 
100 11/30/03 12/10/01 000 
100 22/30/03 12/10/01 000 
100 11/30/03 12/20/01 000 
100 12/31/03 12/31/01 000 
100 12/31/03: 12/31/01 000 
100 12/31/03 42/31/01 000 
1:00: 12./3:12/03'. 12/31/04, 0.00 
100 02/15/04 02/16/99 000 
100 02/15/04 02/16/99 000 
100 02/15/04 08/15/00 000 
100 02/15/04 08/15/00 000 
100 02/15/04 08/15/00 000 
100 02/15/04 08/15/00 000 
100 02/15/04 02/16/01 000 
100 02/15/04 02/23/01 000 
100 02/15/04 03/29/01 000 
100 02/15/04 04/16/01 000 
100 02/15/04 04/16/01 000 
100 02/15/04 04/17/01 000 
100 02/15/04 05/01/01 000 
100 02/15/04 05/01/01 000 
100 02/15/04 05/01/01 000 
100 05/15/04 11/15/99 000 
100 05/15/04 05/10/00 000 
100 05/15/04 05/10/00 000 
100 05/15/04 05/10/00 000 
100 05/15/04 05/10/00 000 
100 05/15/04 05/02/01 000 
42.56% (C) 
100 06/05/02 06/05/01 000 
-82%(C) 
100 05/23/03 06/05/01 000 
100 05/23/03 06/05/01 000 
Tet23 0G) 
100 10/24/03 10/24/01 000 
- 49% (C) 
876 02/08/02 04/09/01 000 


4487 


OO Sor 
99819 
100.001 
100.117 
99.846 
99.846 
99.846 
99:..6/1:2 
D931 S 
95.828 
95.828 
95.828 
95.6547 
99\..328 
99) 797 
100.625 
100.688 
100.594 
1LOO3 59 
100.445 
100.422 
100.430 
917. 532 
94.672 
94.656 
94.672 
94.672 
LOL ..922 


100.000 
100.000 


RUN: 


PAR VALUE 
SHARES 


25,000,000.00 
25,000,000.00 
25,000,000.00 
20,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
30,000,000.00 
18,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
20,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
20,000,000.00 
50,000,000.00 


20,000,000.00 
14,000,000.00 


6,000,000.00 


01/03/02 


PAGE: 3 
OOMO ZAG 
BOOK VALUE 


24,989,354.40 
24, 969), 823.15 
25;,:0007,A.93ye 187 
20,023, 437.50 
14,976,900.00 
14,976,900.00 
14,976,900.00 
14). 950), 785.25 
14,906,250.00 
14,:37'44,.218: 75 
14,374, 218: 75 
14,,.3747218'.75 
145,332), 031.25 
29. 798,,43. 7.50 
17, 963', 43:7: 50 
10,062,500.00 
10,068,750.00 
10,059;,3:75.00 
25,089,843.75 
20, dd 3 28es 
25,105,468.75 
25, 107, 4215.88 
19,506,250.00 
9,467,187.50 
9,465, 625.00 

9,467,187.50 
1:8;934;.375.00 
50;,9607,937.50 


20,000,000.00 
14,000,000.00 


5, 190; 058233 
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(SIRPT) 


INVSMT 
NO. 


fa i i a oo 
Ww 
wo 
oO 
~ 
on 


SUBTOTAL 


A 38688 
A 39028 
A 39076 


SUBTOTAL 


39104 
39099 
39029 
38991 
38992 
39081 
39015 
39037 
39038 
39039 
39082 
39080 
39040 
39041 
38996 
39030 
39031 
39021 


0 oo od od od oo od 


SUBTOTAL 


DESCRIPTION 

FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL NATL MTG 
FNMA DISCOUNT NOTES 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 


(Investment Type) 


FEDL FARM CRED BK 
FEDL FARM CRED BK 
FEDL FARM CRED BK 


(Investment Type) 


FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 


HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 


LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 


BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 


CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 


(Investment Type) 43 FEDERAL HOME LOAN DISC 


[Fc] es PN ees Hs Fo i eo lw i wT J eo J J I > i oo ws ls I) 


Coie LY 4/1C OvuON “ey 
DANIEL D 


MR. 


313589TK9 
313589TK9 
313589TK9 
313589TK9 
313589TK9 
31358 9UM3 
313589VC4 
313589VK6 
313589XDO 
313589XL2 
313589XT5 
313589235 
313589255 
313589ZK2 
3135892ZU0 
313589R39 


41 FNMA DISCOUNT 


CONS D 313313SE9 
CONS D 313313B80 
CONS D 313313G51 


313385TCO 
313385UM6 
313385UU8 
313385U27 
313385U2Z7 
313385VB9 
313385VJ2 
313385VJ2 
313385VJI2 
313385Vd2 
313385VJ2 
313385WG7 
313385YE0 
313385YE0O 
313385B39 
313385659 
313385H74 
313385J31 


INVESTMENT 


OF Ss 
ALY 


AN 


ERA N® GL s2C, 0 
4.) Peo = 


D504. > 
INVENTORY 


INVESTMENTS OUTSTANDING AS OF 12/31/01 
MAJOR SORT KEY IS ICC# 


FUND MATURITY PURCHASE SAF/ 


NO. 


42 FARM CREDIT DISCOUNT 


100 
859 
100 
9906 
9901 
3} 
100 
917 
924 
9615 
803 
879 
887 
804 
100 
100 
100 
100 


(TICKER) DATE 
02/22/02 03/09/01 
02/22/02 03/09/01 
02/22/02 03/09/01 
02/22/02 03/09/01 
02/22/02 03/09/01 
03/20/02 12/06/01 
04/04/02 10/04/01 
04/11/02 09/25/01 
05/23/02 12/04/01 
05/30/02 12/10/01 
06/06/02 12/10/01 
07/15/02 10/02/01 
07/15/02 10/02/01 
07/16/02 12/03/01 
07/25/02 10/03/01 
11/29/02 12/13/01 
8.83% (C) 
01/24/02 01/26/01 
08/14/02 11/06/01 
09/20/02 12/04/01 
NO > o13(C) 
02715/02, 12/31/01 
03/20/02 12/28/01 
03/27/02 11/06/01 
04/01/02 10/03/01 
04/01/02 10/03/01 
04/03/02 12/06/01 
04/10/02 10/31/01 
04/10/02 11/07/01 
04/10/02 11/07/01 
04/10/02 11/07/01 
04/10/02 12/06/01 
05/02/02 12/06/01 
06/17/02 11/07701 
06/17/02 11/07/01 
08/09/02 10/04/01 
09/20/02 11/06/01 
09/30/02 11/06/01 
10/04/02 11/01/01 
5.60% (C) 


PURP 


000 
000 
000 


000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 


TRDNG 
YIELD 


4487 


95.606 
95.606 
95.606 
95.606 
95.606 
99.489 
98.888 
98.691 
99.145 
99.169 
99:51:15, 
98.165 
98 -AL.65: 
98.844 


95.2079 
98.509 
98.445 


99 7.82 
99.608 
99.248 
98.870 
98.870 
99.407. 
99.106 
99.234 
99.234 
99.234 
99.382 
99'.269 
98.896 
98.896 
98.095 
98.286 
98.232 
98.090 


99). OWT 


RUN: 


PAR VALUE 
SHARES 


2,000,000.00 
2,000,000.00 
2,000,000.00 
2,000,000.00 
1,000,000.00 
5,000,000.00 
20,000,000.00 
11,000,000.00 
16,000,000.00 
35,000,000.00 
50,000,000.00 
10,400,000.00 
9,600,000.00 
35,000,000.00 
40,000,000.00 
25,000,000.00 


5,000,000.00 
2,000,000.00 
9,000,000.00 


35,000, 000.00 
7,584,000.00 
4,000,000.00 

10,000,000.00 
5,000,000.00 
4,000,000.00 

20,000,000.00 
4,000,000.00 
10,000, 000.00 
11,000,000.00 
4,000,000.00 
2,000,000.00 
6, 000,000.00 
15,000,000.00 
10,000,000.00 
10,000,000.00 
11,000,000.00 

3,000,000.00 


171,584,000.00 


01/03/02 


PAGE: 4 
00:02:16 
BOOK VALUE 


O12 7 ele 
1, 912i, Dall ald 
eo ey leper alia 
1, O27 dele 
956,055.56 
4,974,'433.33 
19,7777 995,056 
10,856,010.00 
15, 8163, 24:4:4°4 
34, 709,062.50 
49,9957,472.22 
10,209,142.67 
9,423,824.00 
34), 599i, 312.90 
39;,278, 888.89 
24, 912,500.00 


4,753, 966.67 
Ie, QEO% ES 2 78 
8,860,075.00 


34, 923,525.00 
7,554,287.57 
3,969, 920.00 
9,887,000.00 
4,943,500.00 
3,976, 662.22 

19, 82i., Liab. ae 
3, 969,371.10 
9,923,427.78 

10, 915,770.56 
3, 975,277.08 
1,985, 381.67 
5, 933,770.00 

14,834, 425.00 
9,809, 450.00 
9,828, 633.33 

10,805, 568.89 
2,942,710.00 


L695, 999), 419 2)70x 


a 


>= 





4 


Hi 


> oy apes 





4a 





Vane 








aaa 
283 : 


CxRA 





2 
4 
? 


i 
if 





Poa) 


ee | 
et 





f 


S13790hs> BTS. 
37 F2GRAAS 166 
aiaaewape . . 2 72 
2739GLNEA- 9307 
J7F202n33 © sage 
sT7392008 1Ov 
ITIIGOMRe B22 
21336200 Too 


 Seniaer tygam sewn eed, 3 ew CBE 1Z Plsootma 


43 


Wi 


a 


patch i 


2 
ing 
ga¢ 
ARSkREE 
E 


~” 
) 


> © 
ee 
Ww Wo? 2 


r 
4 
q 
Wh 
; 
: 


~ 
w 


ay 


ete sae at en 


* 
of 


e 


J > SEED es See: 
y 2e0ng Ree wee oe 


= Fa 
aot 


bantosve ‘eecabicnns ihbs, cae 


i 





y 
*y 36203 ehveuyY wif me Ween DE aHeeeE Tha; 
¥ aah oes f Sar mac WoUN DL SFPeeeRes, goat 
¥ S6ake HECCHYS SVit me vrex OF SFRSeRP i 
¥ 789338 RENDEEVYT NOLS ML 4 4225 oT Te aPas Pes 
y 4585 Leores Wit. ac 4 31 32e7F22 Tea 
¥ SM VeCSaY? BYLT Hic ‘ RM fod 5 to $06 
> >a coer + 7134 59RDS Li 
¥ eif . ALE VERS 2205 
¥ pal ) é ibs r ‘At Fas 
P) POUIP fF ‘ ss ah? TH 
y pear? 3eokn Lem you SSaike a4} 
» “AS> : ‘ . ; fas 
¥Y J as by oor 
¥ Py P| eta 
¥ 7 e52 THM a 
: P crs +i 
T ee 5 it 
‘ Kaieh 
4 i « 
+ = i.# ‘ . * 
j =) 


saAGL 4 oi 
ETNGL OT -.000 ¥ise ve e710 
Ts \welct - 006 : 
BACT ooo 37h 
000 © $390 
) pe 


EG (RES. 





Stare Bh 
73362015". aeTs poten 
 srspaeaas ~~ ase og\ro ds Reierers 
OI\IOWS EFAOL OT 
Ot FOSS. 
OF153105. 3 
O4\OT\GS F 
OtVe7\CE 


peed if af ¥ 208 ; 
pe RUACE =r 5 a 


ashi 2.05 


a eee ae St ee a 


¥" danak or ‘Rethk-taend ex coer ® atas¥scer 1p 


x =: ? ee 
interes aes: 


JAS SPOMNYT: lever jue Wace pr 22oceaiee? bay Tres ; 


PALI \OS 





a” 


- 





$8334 oi 4° 
de Foe Sot 
$é°si3, — -#°ageo00' a0 
s 70° 8505". Sapo 
26° 856 oo “FOS oT AQ" yo 
eS ee Be ee 
82" F08 i pee oge tee. = 
2: ee ay “O08 "Lie 





yo t0T - . Wetegg ogmmne 





_—- = ig o 5 te eae we | 
ne a9 2° ga4* Gia cty 
5. a“ a? hy rae ERS DD, , 
‘Ge aaa 429 arn a As 
7 por te ne sath ] 
ed ‘ E ee f 45 bh 
\ ai® aie mace — ean ” een te ees, os 
= SOU ne ~ seh eee aoe ter: 
a se. Se ae | pe 2 r 
“y. ots- a) 
Sea Boron “22'S . 
eeyr a i: = 75 sa* Eo Se =i 
4 ~ 7 a =e. 


= + ~ = a = Is <¢¥ ‘ 
; : .. 5 m4 bg : 
see oi z > Ps 
} as rc iv 
$ t ; > 4 > ae 
cm } z i Veen ee 
: yo ‘aq 
J Zs Tty 
‘= 
_ : 
é 
\ is 
, ‘ te y 17°49 
Tia) c 
é Tt 
Stan AYTLX 
' 
= 
, es 
he 4 CT ¢ 
| ’ “a 


(SIRPT) 


INVSMT 
NO. 


fa a a a a od oo od 
Ww 
© 
~s 
°) 
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SUBTOTAL 


38808 
38809 
38812 
38814 
38820 
38813 
38815 
38911 


Se i de 


SUBTOTAL 


A 38833 
A 38942 


SUBTOTAL 


DESCRIPTION 


DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 


(Investment Type) 44 FMC 


BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 


(Investment Type) 


AMER 
AMER 
AMER 
AMER 
AMER 
AMER 
AMER 
AMER 


QOLOV@O2O4Or ae) 


OUUGVU0C0090 


PUBLIC TIME 
PUBLIC TIME DEPOSIT 


(Investment Type) 


° 


Gill Yo 7 (CO, UI NGCT Y 


MR. 


313397RH6 
313397RH6 
313397SM4 
313397SN2 
313397SN2 
313397SN2 
31V3397TCS5 
313397TK7 
313397TR2 
313397TR2 
313397TR2 
313397TR2 
313397TR2 
313397TR2 
313397TR2 
313397TR2 
313397TR2 
313397UG4 
313397UG4 
313397D65 
313397D65 
313397D81 
313397H46 
313397H46 
313397L66 
313397P54 


DANIEL 
INVESTMENT 


OF S 


DALY 


AN 


ER AN Cor SC 0 
4 Ome OOM aa 64.24 18 oT 


iN V°ESN TT O-R-Y 


INVESTMENTS OUTSTANDING AS OF 12/31/01 
MAJOR SORT KEY IS ICC# 


FUND MATURITY PURCHASE SAF/ 


NO. 


DISCOUNT NOTES 


O6050EXP5 
06050EXQ3 
06050EXU4 
O6050EXV2 
O06050EYA7 
06050EXT7 
O6050EXWO 
O06050EYM1 


100 
100 
100 
100 
100 
100 
100 

50 


91 NEGOTIABLE C.D.'S 


(COLL) 


1010 PUBLIC TIME DEPOSIT 


858 
9901 


(TICKER) DATE 
01/03/02 01/08/01 
01/03/02 01/26/01 
01/31/02 02/23/01 
02/01/02 10/02/01 
02/01/02 10/02/01 
02/01/02 10/02/01 
02/15/02 11/06/01 
02/22/02 11/01/01 
02/28/02 03/02/01 
02/28/02 03/09/01 
02/28/02 03/09/01 
02/28/02 03/09/01 
02/28/02 03/09/01 
02/28/02 03/29/01 
02/28/02 10/02/01 
02/28/02 10/02/01 
02/28/02 10/02/01 
03/15/02 03/27/01 
03/15/02 04/09/01 
08/28/02 10/03/01 
08/28/02 10/03/01 
08/30/02 11/01/01 
09/27/02 10/31/01 
09/27/02 10/31/01 
10723702> 10/31/04 
11/15/02 12/13 701 
10.56% (C) 
02/12/02 05/01/01 
02/26/02 05/01/01 
03/12/02 05/04/01 
05/01/02 05/07/01 
05/06/02 05/09/01 
05/07/02 05/04/01 
05/29/02 05/07/01 
07/01/02 07/02/01 
i653: (EC) 
01/01/02 05/25/01 
08/21/02 08/21/01 
04% (C) 


PURP 


000 
000 
000 
000 
000 
000 
000 
000 


000 
000 


CUPN 
RATE 


TRDNG 
YIELD 


95.150 
95.345. 
95.016 
99° 207 
995.2047 
99.207 
99.453 
99:33:78 
95.432 
95:59:30 
95:°.530 
99930 
95.530 
95.977 
99.040 
99.040 
99.040 
95)...862 
FOS 
9 97 1. 
O79: 
98...331 
98.161 


100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 


100.000 
100.000 


100.000 


RUN: 


PAR VALUE 
SHARES 


4,000,000.00 
10,000,000.00 
5,000,000.00 
19,000,000.00 
8,000,000.00 
3,000,000.00 
6,000,000.00 
50,000,000.00 
10,000,000.00 
7,000,000.00 
8,000,000.00 
8,000,000.00 
3,000,000.00 
2,000,000.00 
4,000,000.00 
4,000,000.00 
12,000,000.00 
13,000,000.00 
2,000,000.00 
20,000,000.00 
10,000,000.00 
5,000,000.00 
30,000,000.00 
25,000,000.00 
10; 27:0, 0.00/00 
49,500,000.00 


50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
44,000,000.00 
50,000,000.00 
50,000,000.00 
10,000,000.00 


1,000,000.00 
100,000.00 


1,100,000.00 


01/03/02 


PAGE: 5 
00:02:16 
BOOK VALUE 


3,806,000.00 
9),93:47500700 
4,775,800.00 
18, 849;,330'.00 
7,936,560.00 
2,976,210.00 
57967, 1715...00 
49,688,888.89 
9,.943,,225:..00 
6, 6877 105.55 
7,642,417.77 
U, 642,417 577 
2,865, 906.69 
1, 919), 5460267 
3,961, 591512 
37964), 590 silk 
17884, 773.33 
12,462,067.22 
1, 923750000 
197 994), 233-338 
Sra etry deal syn oy9/ 
4,916, 530..56 
29,448, 333.33 
24,533,381.94 
10,061,219.46 
485,08, Lod 25 


50,000, 000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
44,000,000.00 
50,000,000.00 
50,000,000.00 
10,000,000.00 


1,000,000.00 
100,000.00 


1,100,000.00 
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(SIRPT) 


INVSMT 
NO. 


DESCRIPTION 


Ci Ty /’C1O UN TY OF SAN FRANCISCO 


MR. DANTEL DALY AI Silo Or As 
INVESTMENT INVENTORY 
INVESTMENTS OUTSTANDING AS OF 12/31/01 
MAJOR SORT KEY IS ICC# 


FUND MATURITY PURCHASE SAF/ CUPN TRDNG 


CUSIP NO. (TICKER) DATE PURP RATE YIELD 
REPORT TOTALS SSSsS SSSS== 
ASSETS FIXED 3.911, 3633 


448 7 


PAGE: 6 
RUN: 01/03/02 00:02:16 


PAR VALUE 
SHARES BOOK VALUE 
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Cals D) Yin/e (CxOUUL NEY ORE; SAN PRCA NY CUL S.C 10 
MR. DANTEL DALY Av lS = 9:5 4) =) 44° 847 PAGE: 1 
(SIRPT) INVESTMENT LaNV2E Ni TORY RUN: 01/03/02 00:02:16 
INVESTMENTS OUTSTANDING AS OF 12/31/01 
MAJOR SORT KEY IS BANK 


INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 38833 PUBLIC TIME (COLL) 858 01/01/02 05/25/01 000 3.390 3.390 100.000 1,000,000.00 1,000,000.00 
A 38942 PUBLIC TIME DEPOSIT 9901 08/21/02 08/21/01 000 3.390 3.390 100.000 100,000.00 100,000.00 
SUBTOTAL (Bank Code) 19 BANK OF NEW YORK 100.00% (C) 32390 32390 100...000 1,100,000.00 1,100,000.00 


REPORT TOTALS SSS — SSS SSS OS SS SS SSO SS SS SS SS ES SS SS SSS OS SS SS SS SS SS SE SS SS 
ASSETS FIXED 3.390 3.4390 100.000 1,100,000.00 1,100,000.00 


POCUMENTS DEpy 


JAN 1 0 2099 


SAN FRANCISCO 
PUBLIC LIBRARY 


* ACTIVE TRANSACTIONS 


INVSMT 
NO. 


7 


FUNDS: 
DESCRIPTION/POOL# 
MEMO 
T NOTE 
T NOTE (99.16) 

T NOTE (99.16) 
T NOTE (99.16) 


FEDERAL NATL MTG ASSN 


FEDERAL NATL MTG ASSN 


FEDL HOME LN MTG CORP 


FEDERAL HOME LOAN BANK 


a 


ak 


NOTE 


NOTE 


NOTE 


NOTE 


NOTE 


NOTE 


(9.9227) 
(919.574) 
(99-57) 


(99.7) 


(99.135) 


(995135) 


FEDL HOME LN MTG CORP 


UNITED STATES 


UNITED STATES 


UNITED STATES 


UNITED STATES 


UNITED STATES 


TREAS 


TREAS 


TREAS 


TREAS 


TREAS 


FEDL HOME LOAN BK CONS 


Coe ey 72 CO sURNGT SY, Oak AN Ria Ne CSE S Cro 
MUR: DANIEL DALY A® loa on Oma — 24 4a Oe 
DETAIL TRANSACTION REPORT - FIXED INCOME 
127 01/01 “LO 12/317 01 RUN: 
SETTLEMENT DATE BASIS 
000100, 000924, 000001, 000859, 000903, 000928, 000003, 000803, 009531, 000879 
BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) 
CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) 
19 12/31/01 12/31/01 AMRT 6.125 237437250 
01/02/02 12/31/01 6.186 =23,,:43 1,50 
40 12/31/01 MAT 6.125 -10,000,000.00 -10,000,000.00 =30'16,,250:; 00 
01/02/02 12/31/01 6.186 
19 06/30/02 12/31/01 INTR 6.250 =7817250::00 
12/31/01 01/02/02° 12/31/01 62929 
ig 06/30/02 12/31/01 INTR 6.250 =1/81,, 200.00 
12/31/01 01/02/02 12/31/01 62529 
al) 06/30/02 12/31/01 INTR 6.250 =781, 290). 00 
12/31/01 01702702 12/31/04 62525 
19 40 12/28/01 12/11/01 SALE 4.910 -15,000,000.00 -14,312,600.00 =652, 620.83 
U27AA OU 12 72 17 08: 5.146 687,400.00 
V9 40 12/28/01 12/11/01 SALE 4.600 -25,000,000.00 -24,028,888.89 =91'6;,, 805.99 
12/11/01 12/11/01 4.786 O71, ae. Pl 
1-9 40 12/28/01 12/28/01 MAT 4.590 -25,000,000.00 -24,031,000.00 -969,000.00 
01/02/02 12/28/01 FS. 
19 06/05/02 12/05/01 INTR 4.000 -500,000.00 
12/05/01 01/02/02 12/05/01 4.026 
19 06/30/03,.12/31/012 INTR” 3.875 =25 1L052:98 -191,644.02 
12/31/01, 04/02/02. 12731701 4.284 
19 06/30/03 12/31/01 INTR 3.875 =2;, 105.98 -191, 644.02 
12/31/01 01/02/02 12/31/01 4.288 
19 016/310. /03" 12/3/01 INTR 3:..87:5 =2;, 1.05.5 98 -191,644.02 
12/31/01 01/02/02 12/31/01 4.288 
Lg 06/30/03 12/31/01 INTR 3.875 =27 105298 -191,644.02 
12/31/01 01/02/02 12/31/01 4.288 
19 06/30/03 12/31/01 INTR 3.875 =A), 2 ol 3 -276, 409.65 
12/31/01 01/02702 12/317 01 4.187 
19 06/30/03 12/31/01 INTR 3.875 =1.87 993i 8:0 -368,546.20 
12/31/01 01/02/02 12/31/01 4.182 
rg 40 12/28/01 12/28/01 MAT 32310" =7; 0005000500) =6;, 923), 410.28 =O, O89 12 
01/02/02 12/28/01 3.347 
BI aE) 40 12/06/01 12/05/01 SALE 2.190 -2,000,000.00 -1,992,213.33 =], 665: 00 
12/06/01 12/05/01 22 1599 Ts 1:3'6;. Ou] 
BI TY) 40° 12/06/01 12/05/01 SALE 2.190 -5,000,000.00 -4,980,533.33 =1:9;, 162550 
12/06/01 12/05/01 299 19,466.67 
BI 19 40 12/06/01 12/05/01 SALE 2.190 -4,000,000.00 -3,984,426.67 =15; 330/00 
°12/06/01 12/05/01 27 99 LSPS Saee) 
BI 19 40 12/06/01 12/05/01 SALE 2.190 -4,000,000.00 -3,984,426.67 =15),,330),00 
12/06/01 12/05/01 PR MENG) ND) Po) Sia s)S 
BI 19 40 12/06/01 12/05/01 SALE 2.190 -35,000,000.00 -34,863,733.33 =134,, 137.50 
12/06/01 12/05/01 Zee9 9 136,266.67 
19 40 02/22/02 12/18/01 SALE 2.220 -20,000,000.00 -19,826,100.00 -92,500.00 
12/17/01 12/18/01 21239 173,900.00 


01/03/02 


PAGE: i! 
00:02:05 


(GAIN) /LOSS 


SETTLEMENT 


10, 306, 250.00 


18157 250% O10 
187,290.00 


781,250.00 
=22 71.6: 0V) 095 


14,988,028.78 


=34,, 354.256 


24,980,049.00 


25,000,000.00 


500,000.00 
193% 150.00 
193% 1'5.0\..00 
1937),750).0.0 
1939 J50500 
290,625.00 


387,500.00 


7,000,000.00 


aso AG 


1, 9997, 898280 


=38 187 


4, 999% 734% 10 


— S018 


31,999), 18H TS 


= Sil, 018 


SPS bey) 31D 


SAT ASS) 


347998; J48h22 


-17,600.00 


19), 93/6; ZOO 0 
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Gi ty 7 C.O.U N TY OF SAN FERVAIN IC LS. Gr@ 
MR. DANIEL D AL Y¥ AL S= 95 4 = 4 4.8.7 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 2 
12/01/01 TO 12/31/01 RUN: 01/03/02 00:02:05 
SETTLEMENT DATE BASIS 
FUNDS: 000100, 000924, 000001, 000859, 000903, 000928, 000003, 000803, 009531, 000879 

INVSMT DESCRIPTION/POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST ) (GAIN) /LOSS 
NO. MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 
39027 FEDL HOME LOAN BK CONS dee} 40 02/01/02 12/17/01 SALE 1.980 -20,000,000.00 -19,903,200.00 -46,200.00 =6, 133.33 
12/17/01 12/17/01 1...990 96,800.00 V9;9557533':33 
39032 FEDL HOME LN MTG CORP ae) 40 01/31/02 12/17/01 SALE 1.980 -8,000,000.00 -7,962,160.00 -18,040.00 -2,200.00 
12/17/01. 12/17/01 te 989 37,840.00 7, 982,400.00 
39067 T° NOTE(99.17) 19 40 11/30/03 12/20/01 SALE 3.000 -25,000,000.00 -24,872,736.00 =417,.208:..79 Sy O92 529 
12/20/01 12/20/01 33209 127,264.00 257 0277537504 

39074 FEDERAL NATL MTG ASSN 19 87 07/16/02 12/03/01 PURG 23850 ~35,'000,;000..00 34,595, 312.250 
12/06/01 12/03/01 Vas h2 -404,687.50 =34 7995, 312250 

39075 FEDERAL NATL MTG ASSN 19 87 05/23/02 12/04/01 PURC 1.810 16,000,000.00 15,863,244.44 
12/06/01 12/04/01 1.826 =13:6;77/55; 90 -15,863,244.44 

39076 FEDL FARM CRED BK CONS 1g 40 09/20/02 12/04/01 PURC 1.930 9,000,000.00 8,860,075.00 
12/06/01 12/04/01 1.960 =139;,925:500 -8,860,075.00 

39077 FEDL HOME LN MTG CORP 19 40 01/02/02 12/05/01 PURC 1.850 50,000,000.00 49,928,055.56 
12/06/01 12/05/01 1853 -71,944.44 -49,7928055:.56 
40 12/14/01 SALE 1.850 -50,000,000.00 -49, 928,055.56 =237, 125500 -3,694.44 
12/13/01 12/14/01 13853 71,944.44 49,954,875.00 

39078 T NOTE (99.28) 19 87 11/30/03 12/06/01 PURC 3.000 10,000,000.00 97,991, 663.80 
12/06/01 12/06/01 3.069 =8,,33'6..20 =9), 99%, 663 180 

39079 FEDERAL NATL MTG ASSN 19 40 03/20/02 12/06/01 PURC 1.770 5,000,000.00 4,974, 433). 33 
12/06/01 12/06/01 Leach =25, 906.67 -4,974,433.33 

39080 FEDL HOME LOAN BK CONS ate) 40 05/02/02 12/06/01 PURC 1.790 2,000,000.00 L,-985,-381.67 
12/06/01 12/06/01 1.803 =147 618%. 33 =1,98'5);,,381-67 

39081 FEDL HOME LOAN BK CONS 19 40 04/03/02 12/06/01 PURC 1.780 4,000,000.00 3,976 ,-662 .22 
12/06/01 12/06/01 Ie 90 =2:37,330 618 =37 D6; 662222 

39082 FEDL HOME LOAN BK CONS 19 40 04/10/02 12/06/01 PURC 1.780 4,000,000.00 39794207 318 
12/06/01 12/06/01 790 Lage Le = 3, OVS 20 ee 

39083 FEDL HOME LN MTG CORP 19 40 02/28/02 12/06/01 PURC 1.780 45,000,000.00 44,813,100.00 
12/06/01 12/06/01 tee 1857 -186, 900.00 =4\4, 8113, LOO=00 
40 12/19/01 SALE 1.780 -45,000,000.00 -44,813,100.00 =2:85,92:5'00 -2, 662.50 
12/29/02 12/29/02 Let 186,900.00 44,844, 687.50 

39084 T NOTE(99.28) 19 40 11/30/03 12/10/01 PURC 3.000 25,000,000.00 24,975, 682.53 
T2/ EL /OL 12/7 10701 3.094 -24,317.47 =24),. 975; 682.08 
40 12/12/01 SALE 3.000 -25,000,000.00 -24,975, 682.53 =4,,1.20)..857 =33), 203-A2 
V2/12/01 12/12/02 3.094 24,317.47 25, 013), OUGRS2 

39085 T NOTE(99.28) 19 40 11/30/03 12/10/01 PURC 3.000 25,000,000.00 24,989,354.40 
12/7 0E/OL 12/10/02. 3.065 -10,645.60 -24,989,354.40 

39086 T NOTE(99.27) 19 89 11/30/03 12/10/01 PURC 3.000 25,000,000.00 24,989,354.40 
E2/UE/ OL, 12/10/02 3.065 =10),,64'5:. 60 +24, 989, 354.40 

39087 T NOTE (99.27) 19 87 11/30/03 12/10/01 PURC 3.000 25,000,000.00 24,989,354.40 
12/11/01 12/10/01 3.065 -10,645.60 =2/4,, 989,354). 40 

39088 T NOTE(99.26) 19 87) 11730 /03) 12710/01 PURC:— 35000 ~25,.000,000.00 24,9'169,823).15 
12/11/01 12/10/01 S107. =O FLTC =2/4, 09s OLS 

39089 FEDERAL NATL MTG ASSN 19 87 05/30/02 12/10/01 PURC 1.750 35,000,000.00 34,709,062.50 
E2Z/AU/OL 12710701 WSS) =2:90;, 9305.0 =347 7109; 062.50 














! aT on 
oy : 


4B wece deter -, = ot 


es » y= — 

wh : - ; ; 
on oe : : - 

'*)” 4eeee Sar nae rene come ta 


“~ 


a “ 
= =. ee aa COWS tT) 


20G)46 Led wae we Yuan 


’ 


ce ave he ee ae 2 


5024 SEOP Boe Py wml oes {2 
, Pse S80F Linh cot Be Ope 75 
= BV LQyFT’ WeSr ML A le 
’ sruoryr 4; 
oft y ‘ 
+ a a :, 
“ 
- ’ 
yf < 
’ 
. 


eal 


Pagan 


3a 


. EDWiaryar 


Bene pm 


& 
iso tt oa) 


a WoL TSUEONG 





oashas\ oe VES VIS or 





eS0Es GOT 15°10 07 
TEyTO\es Fa \Iotgr* 
TSNPOVAT TSE a \07 


FEV iaiot 
Feel TS\Gev0y 
OS\SH\OS ES \IRLOF 
PSMOe\G? Ft\oe\ar 
OtVPoAay -2TS\0e\a3 
TICS! 4506 \OI 

Cd.57Ws 7S1\0¢\ oT 


PS\CR) WOT 
2 \ Stet 
rj AE io * OF 
i ory > 
5) GOX\O3 
es\30\07- 
yr aa5t. 


= ge Ne 
FINSe waa. 
y wae kt a 
TVAnE vote 


$y 3 5 


redeKe: 
GANG (We 
iSy30W Saou 
FINIOVOS soy ; 
TLS NOF yh Gi 
Tt] \Ot | ., S\OT 
4 raw ha LB: 
p) 
’ iv te igI¥ 
- Ad 
OU? yiere 
gt + =" 
punEhs.1¢ 
ae 


48 PINION: ASA 7D\07 - wa 





PsUrs\or- eve 


3 990 se'aco" 00" Ot 


9 O84 


4 Gan ~32% and 900" OP 


2" 000 ae 


3° 258 


T* Ma dap 


Tse0 Eas iee: 000706: 


i 
¢ 
q 
I 


1 trad tam 


‘280, 27006. 


cen beh eena- . 
sco ve GI0* O09 ras? 2Ot* Ss 
803 1 -<" erg" si 
o Py ; 4 3000-24 ‘ ae5* 727 a: j 
~ Ss, ie’ Fj 
} *0n6* «7 é3 3 
an a Ss 5° =. 
+ @ - 
G¢ veer é m* hee) a, ve 
=o 42° 248-44 
"Ris Senn Gog ad wo" tee osha 
ec x ott <4. 
See )) ano* oustaea cate ees 
aps =a) Ge 2 
ie é + io” % “> ‘ S ’ & ge o  . 4 
eye fF oy ot 
oo Te ones ws aE Be" We 
142 — ; 
e:5 € “O° rad ; 
Lee a ] r s* ‘ = 
wt 
. ] 
« { 
’ 


480 
"290 


a A ee 
S27 
t* 669° OOG 


"900" @00" 69 


o90"09 


“60 


“Th 42" en 
a ga8" 364" =: 


eee 2 th 


$4" aie Ges‘ 27 
-24"'33}° 35 


16e*300'00 
#0812" 76000 
-Fso° apa sa 
¢2°sLy 


3*as2°s37"Se 
S774" 30 


50° FAs SES Toe 


FHG-00 
-~<€ 355°55. 






-eartage StS 


‘@ * of eo 
a _ 


ee 





551° 225-0 
- hy 79 " 
+ o> 
“* Dot al 
7S 58 
— 
4 
> | 
x 
“. 


c 


Cal SPAY /C CoO OU yNT LAY OF SAN FRANCISCO 
MR: DANIEL DALY CPO YO. on 4. =m 44 - Sp i] 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 3 
12/01/01) TO 12 731/08. RUN: 01/03/02 00:02:05 
SETTLEMENT DATE BASIS 
FUNDS: 000100, 000924, 000001, 000859, 000903, 000928, 000003, 000803, 009531, 000879 

INVSMT DESCRIPTION/POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
NO. MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 

39090 FEDERAL NATL MTG ASSN 19 87 06/06/02 12/10/01 PURC 1.790 50,000,000.00 49,557,472.22 
12/11/01 12/10701 1.806 -442,527.78 =49 79977, 412.22 

39091 FEDERAL NATL MTG ASSN 169 87 11/29/02 12/13/01 PURC 2.000 25,000,000.00 24,512,500.00 
12/¥2/01 12/13/02 2.040 -487,500.00 =24,.512,.500)..00 

39092 FEDL HOME LN MTG CORP 19 87 11/15/02 12/13701"PURC 1.970: 49,500,000.00 48,587; 15d%.25 
U2/ 12/08 12713:/02 2/007, =9127848..75 =48,987, 151 5.25 

39093 T NOTE(100.2) ey, 40 11730703: 12/14/01 PURC’ 3:000° 25,:000,000.00 25,038, 611:.78 
12/137 01 12/14701 2.1979 38, 6110.78 =25),10387, 611.78 
40 12/20/01 SALE 3.000 -25,000,000.00 -25,038,611.78 =12 7362 .:64 23,431 463 
12/20/01 12/20/01 2.9719 =38, 611.78 257,027,086 79 

39094 BNY INT (50427.26) alg) 99 01/30/02 12/04/01 PURC 5.550 25,000,000.00 25,000,000.00 
12/20/01 12/04/01 5.990 -25,000,000.00 
99 12/04/01 SALE 5.550 -25,000,000.00 -25,000,000.00 -50,427.26 
12/20/01 12/04/01 5.990 25,050,427.26 

39095 T NOTE(99.27) 19 40 11/30/03 12/20/01 PURC 3.000 25,000,000.00 25,000,193.17 
12/20/01 12/20/01 3.087 OS rls =29;, 0007; 193,07, 

39096 T/P (62500) Ae) 45 04/03/02 12/03/01 PURC 5.550 25,000,000.00 25,000,000.00 
12/20/01 12/03/01 D050: -25,000,000.00 
45 12/03/01 SALE 5.550 -25,000,000.00 -25,000,000.00 -62,500.00 
12/20/01 12/03/01 5:59.50 257, 062,,900,00 

39097 L/P (58750) ik 40 04/04/02 12/04/01 PURC 5.550 25,000,000.00 25,000,000.00 
12/20/01 12/04/01 5.990 =25);,000,,000:. 00 
40 12/04/01 SALE 5.550 -25,000,000.00 -25,000,000.00 =587, 750)..010 
12/20/01 12/04/01 52590, 25, 058,.750'..00 

39098 BNY (13668. 31) 19 99 02/28/02 12/26/01 PURC 5.550 25,000,000.00 25,000,000.00 
V2732/01 12/26/02 55 0) -25,000,000.00 
99 12/26/01 SALE 5.550 -25,000,000.00 -25,000,000.00 =13/,,668)..371 
12/31/01 12/26/01 5;..990 25 01/3, 668231 

39099 FEDL HOME LOAN BK CONS 19 40 03/20/02 12/28/01 PURC 1.720 7,584,000.00 7, 594,287.97 
12/31/01 12/28/01 ILE all =295 1L2. 43 =i] OO 4s Zi oN 

39100 T NOTE (100.4) 1:9 40 12/31/03 12/31/01 PURC 3.250 20,000,000.00 20,023,437.50 
12/31/01 12/31/01 SiB9 23,437 50.0 =20,.023),43 7/50 

39101 T NOTE (99.28) 19 40 12/31/03 12/31/01 PURC 3.250 15,000,000.00 14,976,900.00 
12731701 12/32/01 35330 -23,100.00 -14,976, 900.00 

39102 T NOTE (99.28) 19 45 12/31/03 12/31/01 PURC - 3.250 15,000,000.00  14,.976,900.00 
L2732/02 12/31/01 3. 330 -23,100.00 =14;, 9516, 900500 

39104 FEDL HOME LOAN BK CONS 19 4002/15/02 12/31//01, (PURC -.1..710 35,000,000 200" —34,,923:,525...00 
2/3) Ole 127 35/0: Mesa 1674 15600 =347,,9235,025 200 

39105 T NOTE (99.28) IL) 8912/31/03 12/31/01 PURC. -3:.-250 15,000;000.00 14,9716, 900.00 
TA/SL/OL 12/31/01 3233.0 =237, 110.0) 30.0 -14, 976,900.00 
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* ACTIVE TRANSACTIONS * 


PAR 


TYPE/ WEIGHTED 


TXN# 


YIELD 


2.803 


3355 


9188 


4.873 


6.186 


PAR VALUE 


722,084,000.00 


-408000000.00 


-42,000,000.00 


CMLL ars CEOsU SN Lay. Oe FE SAN F-R-AUN CC LS C-0 
MR. DANTEL DALY AVS ono. 4 = 44 BT 
DETAIL TRANSACTION REPORT - FIXED INCOME 
12/01/01 > TO, 12731701 
REPORT GRAND TOTALS 

ASSETS 


ORIGINAL FACE PREMIUM/ AMORTIZATION/ 
VALUE BOOK VALUE (DISCOUNT ) (ACCRETION) (INTEREST) 


718,713, 716.17 =—3,370;283'.83 


-405466468.09 2,533,531.91 =2,,021 5.933). 08 
-41,593.07 -4,255;, 281.93 

-40,954,410.28 =I, 391.7839 72 
237'437..50 223,431 490 


PAGE: 4 
RUN: O1/03702- 0030205 


LOSS SETTLEMENT 


JVB 11S, 76517 


=421,, 982.61 407,892 ,546.79 
237431563 


41,260, 660.28 
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* ACTIVE TRANSACTIONS * 


INVSMT DESCRIPTION/POOL# 
NO. MEMO 


38833 PUBLIC TIME (COLL) 


38942 PUBLIC TIME DEPOSIT 


CUT an GO UONY Ta OF SAN FRANCISCO 
MR. DANIEL DALY 415-554-4487 
DETAIL TRANSACTION REPORT - FIXED INCOME 
12/01/04 TO” 12/31/01 RUN: 
SETTLEMENT DATE BASIS 
FUNDS: 000858, 009901 
BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) 
CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) 
19 01/01/02 12/31/01 INTR 3.390 =87,663:533 
12731 /01 01/02/02 “12/31/01 3390 
19 08/21/02 12/31/01 INTR 3.390 =866..33 
12/30 700 01/02/02: 12731701 3,390 


01/03/02 


PAGE: 


5 


00:02:07 


(GAIN) /LOSS 
SETTLEMENT 


F 


are? 


* 





Cr Tay, 4 CsOr UNG & ORE SAN ER AN © TS Ceo 


MR. DANIEL DALY 415-554-4487 

* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 6 
12/01/01 TO 12/31/01 RUN: 01/03/02 00:02:07 
REPORT GRAND TOTALS 

ASSETS 
PAR 

TYPE/ WEIGHTED ORIGINAL FACE PREMIUM/ AMORTIZATION/ (GAIN) / 

TXN# YIELD PAR VALUE VALUE BOOK VALUE (DISCOUNT) (ACCRETION) (INTEREST) LOSS SETTLEMENT 

INTR 3.390 -9,529.66 


( 2) 
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